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Natural Gas

November 10, 2008

Mr. Charles Terreni
Chief Clerk Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

RECT&VZ~
NOV 1 2 2008

PSC SC
DOCKETING DEPT.

Re: Docket No. 2001-410-G.

Dear Mr. Terreni:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end August 31,
2008.

, -I

If you have any questions, please feel Iree to contact me. ( 1

J

o&
' "C)

('
tT1

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny. Furr@Piedmontng. corn
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Enclosures

C: ORS

Post 01BceBox 33068 Charlotte, North Carolina 28233



Piedmont Natural Gas Company
Deferred Acct. -Hedging Program
Acct ¹19101 (X2068)

SC

Beginning Balance
Expenditures".

Purchase of Financial Instr.
Option Premium

Fees
Margin Requirement
Service Fee
Other

Receipts:
Proceeds from positions

Fees
Interest from brokerage acct.

Other

Balance before interest
Return calculated

Balance due (customer)/company
Transfer to 25304 Deferred Acct
Balance due after transfer
G/L Balance
GL Bal. less Balance due / Difference
Interest Calculation:
Avg. Balance for the month

Return rate for the month

A~r-08 ~Ma -08

$

Jun-08 Jul-08 ~Au -08

790.50

323,070.00 493,270.00 2, 100,000.00 (3)

1,472.50 1,937.50 17,282.50 (2)
14,819.24 947,916.26 (6)

395.25 790.50

(781,645.40) (774,640.00) (847,330.00) (84,710.00)
1,085.00 1,023.00 837.00 527.00

(2.87) (44.35) (14.12) (10.74)
59.60 59.60 59.60 59.60

(6)
(4)

0.00 (1)
59.60

779,713.17) 773,601.75 521,509.77 426,683.10 3,065,258.36

(779,713.17) (773,601.75) (521,509.77) 426,683.10 3,065,258.36
779,713.17 773,601.75 521,509.77 (426,683.10) (3,065,258.36)

0.00 0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00 0.00

$ (389,856.59) $ (386,800.88) $ (260,754.89) $213,341.55 $1,532,629.18

0.0000% 0.0000% 0.0000% 0.0000% 0.0000 70

$ $ $ $ $

Annual allowed return rate 0.0000% 0.0000% 0.0000% P PPP0% P PPPP%

SC Hedging Activity and Recon 0808



Pl'EDNONT NATURAL GAS CO
SOVTB CAROLZNA ACCOVNT
ATTN MARGARET LAUDER
PO SOX 33068
CHARLOTTE MC 28233-3060

&Q~;= 2, II'I, ~so.%
/I IIr. oo

2 /ao Lro. Do(g

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Buiiding
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

i, j/5 =&s
/( iS;SZ) ad&4 h)~LSD, ~+-45
i7, gÃ. 5D ~2.

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: AUG 29, 2008

ACCOUNT NDMBERL X2068

SALESMAN NUHBERL X121

ZRTRODVCBD BY: RBC WFALTB MANAGEMENT
(704)264-2767

ZF YOU HAVE ANY OUESTZOMS OR ISSUES
REGARDING YOUR STATBBRHT TBILT YOV
ARS UNABLE TO RSSOLVS WITH YOUR BROKER,
I'LPASR CONTACI' ADMIS CUSTOMER SERVZCE AT
1/800/654-0461 or 312/242-7200.

* r r r * r * r Y 0 U R A C T 1 V 1 T 7 T H 1 S ONTH

DATE

8/01/8
8/01/8
8/01/8
8/01/8
8/01/8
8/01/8
8/01/8
8/01/8
8/01/8

8/04/8
8/04/8
8/04/8
8/04/8
8/04/8
8/04/8
8/04/8
8/04/8
8/04/8
8/04/8
8/04/8
8/Oo/8
8/D4/8

8/D5/8
8/05/8
8/05/8
8/05/8
8/05/8
8/05/8
8/05/8
8/05/8

LONG/BUY SBRT/SELL

OII':;=
CALL
CALL

8 PDT

Q
10 I'DT

8 PUT
7 PUT

CAI L
CALL

CALL

QI(,
' =:

CALL

7
8

10
8

11

QAI;
CALI
CALI

g) 12 CALL
WZRE
WZRE

DESCRIPTZON

IDLTURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS

APR 1D
JUL 10
AUG 10
JDL 10
AVG 10
APR 10
APR 10
JUL 10
AUG 10

NOV 08 NATVRAL GAS
DEC 08 NATURAL GAS
JAN 09 NATURAI GAS
PEB 09 NATURAL GAS
HAR 09 NATURAL GAS
MAR 09 NATURAL GAS
NOV 08 NATURAL Oils
DEC 08 NILTURAL GAS
FES 09 NATURAL GAS
JAN 09 NATURAL GAS
PEB 09 NATURAL GAS
HAR 09 NATURAI GAS
TRANSPER REC
TRANSPSR RECSIVBD

HAY 09 NATURAL GAS
OCT 08 NILTURAL GAS
MAR 09 NATIDULL GAS
OCT 08 NILTURAL GAS
MAY 09 NATUILAL GAS
SEP 08 NATURAL GAS
!OLY 09 NATURAL GAS
TRANSPRR REC
TRANSFER RECEIVED

7000
7000
7000
9800
9900

10250
15000
15000
150DD

8000
8000
8000
8000
8000
9'l50
9800

10000
10100
10500
16000
16000

7000
7250
7750
9650
9700

11000
15000

PRZCR/LRGND CC DEBIT

NET PREM
NET PREM
NET PREM
NET PREM
NET PREM
NET PREM
NRT PREM
NRT PREM
NET PREM

US
US ~ 749, 577.50
Us ~JL 64, 953.00
US 50, 913.00

US
Us

NET PREM
NET PREM
NET PREM
NRT PREM
HBT I'RRH
NEI' I'RRH
NEI' PREM
NEI' PREM
NET PREM
NE? PREM
MET PREM
NET PREM

WZRSREC

US
US
US
Us
Us
Vs 89 008.50
VS /"~ 52, 684.OO

Us ~9 83, 155.00
Us 90, 924.00
US 98, 620.50
US
US

NET PREM
NST PREM
NET PREM
NET PREM
NET I'REH
NST PREM
NET PREM

WI REREC

US
UB
Us
US ~ (207, 482. 00
UB ~3) 1D3,386.DD

Us 14.949.50
US

CREDIT

C'p
r-,-..-

13,422. 50
16,707.00

12.507.00
9,922.50

14,907.00

21.476. 00
23.845. 00
28, 429.50
23, 876.00
27, 891.50

CZ5, 876.00
f26, 691.50

67, 051.26

f 22, 614.00
QZL 52, 118.00

9,707.00

Ig) 14,234.00
256, 338.50

8/06/8

8/07/8
8/07/8
8/07/8

29 PUT

@IF
12

WZRE

APR 09 NATURAL GAS
APR 09 NATURAI GAS
TRANSFER RRC
TRANSFER RECEIVED

7300
10500

BEP 08 NATURAL GAB 7450 C NET PREM US

NBT PREM Us
NBI' PREM US (g 70, 386.00

WIREREC US

16,950.50

(Q 27.414.OO

412,348.00

8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8

12 PUT
12 PDT
13 PDT
11 PDT
11 P(FI

6 PTIT
9 PUT
6 PUT
6 PUT
6 PUT

APR 09
MAY 09
JDN 09
JVL 09
AUG 09
SEP 09
OCT 09
APR 10
WILY 10
JUN 1D

NATURAL GAS
NATURAL GAS
NATURAI GAB
NATURAL GAS
NATURAI GAS
NATURAL GAS
NA'IURAI GAS
NATURAI GAS
NATURAL GAS
NILTURAL GAS

7000
7000
7000
7000
7000
7000
7000
7000
7000
7000

NE1 PREM
NET PREM
NET PREM
NEI PREM
SEI I'REM
NRT PREM
NET PREM
MET PREM
NST PREM
NET PREW

US
US
US
Us
Us
UB
US
Us
US
US

23, 814.00
27, 414.00
32, 298.50
29, 529.50

1) 31,729.50
20, 307.00
35, 860.50
19,107.00
17,907.00
17,907.00

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO EXERCISE IMMEDIATELY YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT ANO RATIFIED

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE& AVG 29, 2008

ACCOIBIT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODVCED BY: RBC WEALIH MANAGEMENT
(704}264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATIN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3D60

IP YOU HAVE ANY {}USSTZONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVS WZTH YOVR BRORER,
PLEASE CONTACT ADMIB CUSTOMER SERVZCE AT
I/800/654-0461 Dw 312/242-7200.

DATE LONG/BUY SERT/SELL DESCRIPTION BX PRICE/L'SGND CC DEBIT CREDIT

8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8
8/11/8

23
6

12
6

12
13

6
6

11
11

6
9

PUT
PVT
CALL
CALL
CALL
CALL
CALL
CALL
CALL
CALL
CALL
CALL
CALI
CALL
WIRB
WIRE

JUL 10 NATURAL OAB
NOV 08 NATDRAL OAS
MOV 08 NATURAZ GAS
IDLY 10 NATURAL GAS
NAY 09 NATURAZ GAB
JUN 10 NATURAL GAS
APR 09 NATURAL GAS
JUN 09 NATURAL GAS
APR 10 NATURAL OAB
JUL 1.0 NATURAL GAB
JUZ 09 NATURAL GAB
AUG 09 NATURAL GAS
SEP 09 NATURAL GAS
OCT 09 NATURAL GAS
I'RANSPER REC
TRANSPER RRCRZVED

7000 C
8000 C
8650 C
9350 C
9400 C
9400 C
9450 C
9550 C
9550 C
9650 C
9750 C

10000 C
10200 C
10500 C

MET PREM
NRT PREM
NET PREM
NET PREM
NET PREM
NET PREM
NST PREM
NET PREM
NET PREM
NET PREM
BET PRIG{
NET PREM
NET PREM
NET PREM

NIRSREC

US
US
US
Us
VB
Us
UB
US JI
US
US
US
UB
US
Vs
US

184,356.50
49, 293.00
91,266.00
49, 593.00
87, 666.00

103,551..50
50, 793.00
51 393.00
89, 820.50
92, 020. 5D
53, 193.00
85, 189.50

19,707.00
100,843.5D

619,916.00

8/12/8

8/14/8

8/19/8

WIRE TRANSPSR REC
WIRE TRANSPER RECEIVED

0 17 PDT PEB 09 NATURAL GAS

WIRE TRANSPSR RRC
WIRE TRANSPER RECEIVED

7500 C

NIREREC US

NET PREM Us

WIREREC US

539, 965.00

Q37 54, 986.50

769, 781..50

8/20/8
8/ao/8
8/ao/8
8/20/8
8/20/8
8/ao/8
8/ao/8
8/ao/8
8/ao/8
8/20/8
8/20/8
5/ao/5
8/20/8
8/ao/8
8/20/8

29
11

11

ao

13

Dp

29
20

PUT
PDT
PDT
PUT
PDT
PDT
CALL
CALL
CALL
CALL
CALL
CALL
CALL
CAT I
CALL

JUN 09
JVL 09
AUG 09
AUG 10
DEC 08
MAR 09
DEC 08
JUL 09
AUG 10
AUG 09
JDN 09
MAR 09
JUL 09
AUG 10
AUG 09

NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL OAS
NATURAL GAS
NATURAL OAS
NATURAL GAB
NATURAL OAS
NATURAL OAS
NATDRAL GAS
NATURAL GAS
NATURAL OA9
NATURAL GAS
NATURAL OAS

7000 C
7000 C
7000 C
7000 C
7500 C
7500 C
9000 C
9100 C
9100 C
9250 C
9300 C
9650 C

14000 C
14800 C
15000 C

NET PREM
NET PREM
NET PREM
NST PREM
NST PREM
NET PREM
NET PREM
NET PAEM
NET PREM
NET PREM
NET PREM
NET PRMN
NET PREM
NRT PREM
NET PREM

VS
US
Vs
Us
UB
Us
US
US
US

Q~

Vs
Us
US
US

232, 449.50
110 170.50
53,577.50

112,920.50
106,801.5D
186,310.00

38,798.50
36, 129.50
37,229.50
17,422. 50
80, 750.50
79, 690.00

Dp
'c. , -..o

9, 922.50
17,429.50

8/25/8
8/25/8
8/as/8
5/as/8

Oy
32 $ Ia

g 32

PDT JAW 09 NATURAL GAS
CALI JAN 09 NATURAL GAS
CALL JAN 09 NATURAL OAS
WIRE TRANSPER REC
WIRE TRANBPER RECEIVED

7000 C
9150 C

14DDD C

NET PREM US
NET PREM Us ~I} 62, 896.00
NST PREM US™

WIREREC US

Dy 47, 504.00

QP 41,1O4. OO

688, 573.50

8/27/8
8/27/8
8/27/8
8/27/8
8/27/8
8/27/8
8/27/8

5
6
6
6
6

29

PUT
CALL
CALL
CALL
CALL
CALL
CALL

SEP 08 NATORAL GAS
SEP 08 NATONAL GAS
SEP 08 NATURAL GAS
SEP 08 NATURAL GAS
SRP 08 NATURAI GAS
SEP 08 NATURAI OAS
BEP 08 NATURAL GAS

7450 C
8400 C
8700 C
9350 C

10350 C
10400 C
11000 C

EXPIRE
EXPIRE
EXPIRS
EXPIRE
EXPIRE
EXPIRE
EXPIRE

US
US
US
Vs
Us
UB
US

.00.00.00.00

.00.00.00

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO EXERCISE IMMEDIATELY YOUR RIGHT TO HAVE DIFFERENCES OR

OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, II 60604-3190

IAGS 3

MONTHLY COMMODITY STATEMENT

STATSNENT DATE: AUG 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER| X121.

INTRODUCED BY& RSC WEALTH MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROI INA ACCOUNT
ATTN MARGARET LAUDBR
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEBEMI THAT YOU
ARE UNABLE TO RESOLVE WZTH YOUR BROKER,
PLFASE CONTACT ADMIB CUSTOMER SERVICE AT
I/800/654-0461 DF 312/242-7200.

DATE LOMG/BUY avTT/SELL DESCRIPTION SX PRICE/LEGND CC DEBIT CREDIT

8/2'l/8
8/27/8
8/27/8
8/27/8

11 CAtL SEP 08 NATURAL GAS 12000
6 CALL SEP 08 NATURAL GAS 13000
6 CALL SEP 08 NATURAL GAS 14000

WIRE TRANSPER DISS
MIRE TRANSPER DISBURSED

EXPIRE
EXPIRE
RXPZRE

WIRSSNT

US
US
US
US 889, 947.00

.00

.00.00

8/28/8 WIRE TRAMSFSR DISS
MIRS TRANSPER DISBURSED

MIRESNT US 449, 650.00

8/29/8
8/29/8
8/29/8
8/29/8
8/29/8
8/29/8
8/29/8
8/29/8
8/29/8
8/29/8
8/29/8
8/29/8
8/29/8

QF(„
Pirl SBP 09 NATURAL GAS
PDT OCT 09 NATURAL GAS
PUI SSP 10 NATURAL GAS
PUT PEB 09 NATURAL GAS
CALL SEP 10 NATURAL GAS
CALL FEB 09 NATURAL GAS
CALI SSP 09 NATURAL GAB
CALI OCI 09 NATURAL GAS
CALL FEB 09 NATURAL GAS
CALL SEP 10 NATURAL GAS
CALL SEP 09 NATURAL GAS
CALL OCT 09 NATURAL GAS
MIRE TRANSFER RSC
MIRE TRANSFER RECRIVSO

7000 C
7000 C
7000 C
7500 C
9300 C
9700 C
980D C
9800 C

16000 C
16000 C
17000 C
17000 C

NST PREM
NET PREM
NET PREM
NE1' PREM
NET PREM
NBT PREM
BET PREM
NET PREM
NET PREM
NS1 PREM
NBT PREM
NBT PREM

WIREREC

US
US
US

US 133,986.00
US f~~ 265, 603.00
US 8 187,263.50
US 94, 124.00
US
US
US
US
US

71,986.50
31,876.00
47, 814.00
80, 197.00

Gg::1 43, 797.00
tl 23, 814.00

25, 236.50
9,876.00

1,050, 822. 00

P 0 8 I T I 0 N S I N Y 0 U R A C C 0 U M 1

7/28/8

'l/28/8

8/25/8

8/11/8

6 PUT MAY 10 NATURAI, GAS 6800 C
6* OPTION MARKEI VAIUE

EXPIRE 4/27/10
AVERAGE BSORT: .340

LAST TRADE DATE) 4/27/10

7 PDT DUN 10 NATURAL GAS 6800 C
7* OPTION MARKET VALUE

EXPIRE 5/25/10
AVERAGE SHORT& .340

LAST TRADE DATE& 5/25/10

32 I'UT JAN 09 NATURAI GAS 7000 C
32* OPlZOM MARKEl VALUE

EXPZRE 12/24/08
AVERAGE SHORT: .150

LAST TRADE DATE: 12/24/08

12 PUT APR 09 NATURAL GAS 7000 C
12P OPTION MARKET VALUE

EXPIRE 3/26/09
AVERAGE SHORT: .200

LAS1' TRADE DATE: 3/26/09

.340

.333

.340

.310

.15D

.162

.200.348

US

US

US

19,980.00
19,980.00*

21,700.00
21,700.00*

51,840.00
51,840.00~

41,760.00
41.760.00~

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIAYELY. YOUR FAILURE ro EXERCISE IMMEDIAYELY YOUR RIGHT To HAVE DIFFERENCES OR

OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS SYATEMENT IS CORRECT AND RATIFIED

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

PAGS 4

MONTHLY COMMODITY STATEMENT

STATEMENT DATBi AUG 29, 2008

ACCOUNT NUMBER: X2068

SALEBMAN NUMBER: X121

INTRODUCED BY: R BC ' HEALTH ' MANAGEMENT
(704)264-2767

PIEDMONT NATOIUIL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN NARGARST LAUDBR
PO BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ZSSUSS
REGARDING YOUR STATEMENT THAT YOU
ARR UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
I/800/6S4-04SZ. 0K 312/242-7200.

DATE LONG/BUY SERT/SELL DESCRIPTION EX PRICE/LRGMD CC DEBIT CRRDZT

8/05/8
8/11/8

8/11/8
8/20/8

8/11/8
8/20/8

8/11/8
8/20/8

8/11/8
8/29/8

8/11/8
8/29/8

8/03. /8
8/11/8

12 PUT MAY 09 HATURAI GAS 7000 C
12 PUT MAY 09 NATURAL GAS 7000 C
24» OPTION MARKET VALUE

EXPIRE 4/27/09
AVERAGE SHORT: .210

LABT TRADE DATE: 4/27/09

13 PUT JUN 09 NATURAL GAS 7000 C
13 PUT JUN 09 NATURAL GAS 7000 C
26» OPTION MARRET VALUE

EXPIRE 5/26/09
AVERAGE SHORT: .275

LAST TRADE DATE: 5/26/09

11 PUT JUL 09 NATURAL GAS 7000 C
11 PUT JDL 09 NATURAL GAS 7000 C
22'» OPTZON MARKE1 VALUE

EXPIRE 6/25/09
AVSRAGR SSORI': .300

LAST TRADE DATE: 6/25/09

PUT AUG 09 NATURAL GAS 7000 C
11 PUT AUG 09 NATURAL GAS 7000 C
22* OPTION MARRRI' VALUE

EXPIRE 7/28/09
AVERAGE SHORTN .315

LAST TRADE DATE: 7/28/09

6 PUT SEP 09 NATURAL GAS 7000 C
17 PUT SEP 09 NATURAL GAS 7000 C
23» OPTION MARKET VALUE

EXPIRE 8/26/09
AVSRAGR SHORT& .402

LAST IRADE DATE: 8/26/09

9 PUT OCT 09 NATURAL GAS 7000 C
8 PUT OCT 09 NATURAL GAS 7000 C

17» OPTION MARKS'I VALUE
EXPIRE 9/25/09

AVERAGE SHORT: .400

LAST 1'BADE DATE: 9/25/09

6 PUT APR 10 NATURAL GAS 7000 C
6 PUT APR 10 MATUPAL GAS 7000 C

12» OPTION MARKET VALUE
EXPIRE 3/26/10

AVERAGS SHORT: .295

LAST TRADE DATE: 3/26/10

.190.230.379

.250.300

.374

.270

.330.408

.290

.340

.469

.340.425.472

.400.400.541

.270.320.378

Us
US

US
US

US
US

US
US

Us
US

45, 480.00
45, 480.00
90, 960.00*

48, 620.00
48.620. 00
97.240. 00*

44, 880.00
44, 880.00
89,760.00*

51,590.00
51,590.00

103,180.00*

28, 320.00
80, 240. 00

108,560.00*

48, 690.00
43,280. 00
91.9'l0. 00»

22, 680.00
22, 680.00
45.360.00*

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEOIATELY. YOUR FAILURE TO EXERCISE fMMEOIATELY YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILE BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

PAGE 5

MONTHLY COMMODITY STATEMENT

STATSHRNT DATE: AUG 29, 2008

ACCOUNT NUMBER& X2068

SALESMAN NUMBER& X121

ZNTRODUCED BY& RBC WEALTH MANAGRHENT
t7D4)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU IULVE ANY QUESTIONS OR ISSUES
REGARDING YDDR STATEMEHT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKSR,
PLEASE CONTACT ADMZS CUSTOMER SBRVZCE AT
1/800/654-0461 GT 312/242-7200.

DATE

8/11/8 6 PUT MAY 10 NATURAL GAS 7000 C
6A OPTION MARKET VALUE

EXPIRE 4/27/1D
AVERAGE SHORTi .300

LAST TIUIDR DATRc 4/27/10

.300.397

LONG/BUY SERT/SELL DRSCRZPTION EX PRICE/LEGND CC DEBIT

23, 820. 00
23, 820. 00

CRRDZT

8/11/8

8/01/8
8/11/8

8/01/8
8/20/8

8/29/8

8/05/8

8/07/8

8/20/8

6 PUT JUN 10 NATURAL GAS 7000 C
6" OPTION MARKET VALUE

EXPIRE 5/25/10
AVERAGE SHORT: .300

LAST TRADE DATE& 5/25/10

5 PUT JUL 10 NILTDRAL GAS 7000 C
6 PUT JUL 10 NATURAL GAS 7000 C

11 OPTION MUIRET VALDE
EXPIRE 6/25/10

AVERAGE BHDRT: .302

LAST TRADE DATE i 6/25/10

6 PDT AUG 10 NATURAL GAS 7000 C
5 PUT AUG 10 NATURAI GAS 7000 C

11~ OPTION MLRKET VALUE
EXPIRS 7/27/10

AVERAGE BHORTU .311

LAST TRADE DATE c 7/27/10

12 PUT SEP 10 NATURAL GAS 7000 C
12+ Ol'TION MARKET VALUE

EXPIRE 8/26/10
ILVSRAGE SHORT: .400

LAST TRADE DATE& 8/26/10

44 PDT OCT 08 NATDRAL GAS 7250 C
44+ OPTION BARRET VALUS

EXPIRE 9/25/08
AVERAGE SHORT: .120

LAST TRADE DATEi 9/25/08

12 PUT APR 09 NATURAL GAS 7300 C
12* OPTION MARKET VALUE

RXPIRE 3/26/09
AVERAGE SHORT: .230

LAST TRADE DATE: 3/26/09

29 PDT DEC 08 NATURAL GAS 7500 C
29* OP1ION MARKET VALUS

EXPIRE 11/21/08
AVERAGE SHORI': .280

.300.37a

.270.330.367

.280.350.372

.400.420

.Iso.305

.230.437

.280.333

US
US

US
US

22, 320.0D
22, 320.00*

18,350.00
22, 020.00
40, 370.00

22, 320.00
18,600.00
40, 920.00

50, 400.DD

50, 400. 00i

134,20D. DD

134,20D. DD ~

52, 440. 00
52, 440.00*

96,570.00
96, 570.00*

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. 0 R FAILURE TO EXERCISE IMMEDIATELY YOUR RIGNT TO HAVE DIFFERENCES OR

OBJECTIONS CONNECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

PAQE 6

MONTHLY COMMODITY STATEMENT

STATSNSNT DATE: AUQ 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121.

INTRODUCED BY& RBC CHEALTH'MANAGEMEST
(704)264-2767

PIEDMOlrZ NATURAL QAS CO
SOUTH CAROLINA lLCCOUNT
ATTN MILRGARET LAUDER
PO BDX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY GDSSTZONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE DNABLE TO RESOIVM WITH YOUR BRORER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 BT 312/242-7200.

LONG/BUY BHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/14/8
8/29/8

8/20/8

8/04/8

8/04/8
8/11/8

8/04/8

8/04/8

8/04/8

8/04/8

17 PDT PSB 09 NATURAL GAS 7500 C
26 POT PEB 09 NATURAL GAB 7500 C
43* OPTION MARKET VALUE

EXPIRE 1/27/09
AVERAGE SHORT: .315

LAST TRADE DATEi 1/27/09

20 PUT MAR 09 NATURAL GAS 7500 C
20* OPTION MARKET VALUE

EXPIRE 2/24/09
AVERAGE SHORT: .400

LAST TRADE DATE( 2/24/09

6 PUT MAR 09 NATURAL QAS 7750 C
6'» OPTION MARKET VALUS

EXPIRE 2/24/09
AVERAGE SHOR1: .330

LAST TRADE DlLTE: 2/24/09

8 PUT NOV 08 NATURAL GAS 8000 C
23 PUT NOV 08 NATURAL GAS 8000 C
31* OPTION MARKET VALUE

EXPIRE 10/28/08
AVERAGE SHOR1: .396

LAST TRADE DATE: 10/28/08

10 PUP DEC 08 NATURAL GAS 8000 C
10» Ol'TION MARKET VALUE

EXPIRE 11/21/08
AVERAGE SHORTi .240

LAS1 TRADE DATE: 11/21/08

11 PUT JAN 09 NATURAI GAS Sooo C
11* OPTION MARKET VALUE

SXPIRS 12/24/08
AVERAGE SHOR1: .260

LAST TRADE DATE: 12/24/08

8 PUT PEB 09 NATURAL GAS 8000 C
8* OPTION MARKET VALUE

EXPIRE 1/27/09
AVERAGS SHOR'Ic .300

LAST TRADE DATE& 1/27/09

7 Pirl MAR 09 NATURAL GAS 8000 C
7* OPTION MARKET VALUE

EXPIRE 2/24/09
AVERAGE SHORT: .400

.325.310.358

.400.417

.330

.531

.alo

.440.649

.240

.516

.260

.465

.300.533

.400.658

US
US

US
US

60.860.00
93,080.00

153,940.00»

83,400. 00
83,400.00*

31,860 ~ 00
31,860.00»

51,920.00
149,270.00
201.190.00»

51,600.00
51.600.00*

51,150.00
51,150.00*

42, 640.00
42, 640. 00»

46, 060.00
46, 060.00»

PLEASE NEPORTANY DIFFERENCES OR 0 ECTIONS IMMEDIATELY. 0 R FAILURE TO EXERCISE IMMEDIATELY YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIEO

RETAIN FOR TAX RECORDS



AD M INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: AUG 29, 2008

ACCOUNT MOMBBR: X2068

SALSSMAN NUHBBR: X121

IH1RODUCED BY: RBC WEALTH NANAGEHENT
(704)264-2767

PIEDMONT NATURAL GAS CO
BOUTS CABOT, ZNA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233"3060

IF YOU RAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEHENT TEAT YOU

ARS UNABLE TO RESOLVE WITS YOUR BROKER
PLEASE CONTACT ADMI9 CUSIONER SERVICE AT
I/BDD/654-0461 or 312/242-7200.

DATE

6/03/8

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LRGND CC

.230

.797
US7 PDT MAR 09 NATURAL GAS 8250 C

7A OPTION MARKET VALUE
EXPIRS 2/24/09

AVEIULGE SHORT: .230

LAST TRADE DATE; 2/24/09

DEBIT

55, 790.00
55, 790.00r

CREDIT

12/07/7

8/11/8

I/03/8

8/20/8

8/20/8

7/28/S

8/20/8

8
8*

23
23*

9
9r

29
29*

11
11*

6
6*

5
5*

CALL OCT DS NATURAL GAS 8500 C
OPTION MARKET VALUE

EXPIRE 9/25/08
AVERAGE LONG: .890

LAST TRADE DATE& 9/25/08

CALL NOV 08 NATURAL GAS 8650 C
OPTZON BARRET VALUE

EXPIRE 10/28/08
AVERAGE LONG: .800

LABT TRADE DATE: 10/28/DS

CALL OC1' 08 NATDRAL GAS 8750 C
OFI'ZON BARRET VALUE

EXPIRE 9/25/08
AVBRAGE LONG: .945

L881 TRADE DATE: 9/25/08

CALL DEC 08 NATURAL GAS 90DO C
OPTION MARKET VALUE

EXPIRE 11/21/08
AVEIULGE LONG: .ODO

LAST TRADE DATE& 11/21/08

CALL JUL 09 NATURAL GA8 9100 C
OPTION MARKET VALUE

EXPIRE 6/25/09
AVSIULGE LONG) 1.000

LAST TRADE DATE: 6/25/09

CALL NAY 10 NATURAL GAS 910D C
OPTION MARKET VALUE

EXPIRE 4/27/ID
AVERAGE LONG& 1.009

LAST TRADE DATE: 4/27/10

CALL AUG 10 NATURAL GAS 9100 C
OPTION BARRET VALUE

EXPIRE 7/27/10
lLVERAGE LONG: 1.070

LAST TRADE DATE& 7/27/10

.890

.454

.800.752

.945.396

.800.829

1.000
1.027

1.009
.827

1.070
.976

US

US

36,320.00
36,320.00

3.72, 960.00
172,960.00r

35, 640.00
35, 640.00%

240, 410.00
240, 410.00*

112,970.00
112,970.00*

49, 620.00
49, 620.00*

48.800.00
48, 800.00*

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIA1 ELY. YOUR FAILURE TO EXERCISE IMMEDIATELY YOUR R(GH1 TO HAVE DIFFERENCES OR
OSJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT 1 HAT THIS STATEMENT IS CORRECT AND RATIFIED

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

PAGE 8

MONTHLY COMMODITY STATEMENT

STATEMENT DATE& AUG 29, 2008

ACCOUNT NDNBER: X2068

SALESMAN NUMBER» X121

IMIRODUCED BY» RBC HRALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROI ISA ACCOUNT
ATIN MARGARET ZAUDER
Po BOX 33068
CHARL01TE NC 28233-3060

ZP YOU IULVE ANY {}UESTIONS OR ZSSUES
REGARDING YOUR STATEMENT THA1' YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
I/800/654-0461 OT 312/242-7200.

DATE

8/25/8

LONG/BDY SERT/SELL DESCRIPTION EX PRICE/LEGND CC

32
32*

.820

.977
CALL JAN 09 NATURAL GAS 9150 C

OPTION MARKET VALUS
EXPIRE 12/24/08

AVERAGS LONG» .820

TJIST TRADE DATE: 12/24/08

DEBIT CREDIT

312.640. 00
312,640.00*

8/20/8

7/28/8

8/20/8

8/29/8

8/11/8

8/11/8

8/11/8

11
11*

7
7*

13
13*

12
12*

6
6»

12
12'»

6
6*

CALL AUG 09 NATURAL GAS 9250 C
OPTION MARKET VAIUB

EXPZRB 7/28/09
AVERAGE LONG» 1.025

LAST TRADE DATB» 7/28/09

CALL JUN 10 NATURAL GAS 9250 C
OPTION MARKET VALUE

EXPIRE 5/25/10
AVERAGE LONG» 1.009

LAST TRADE DATE: 5/25/10

CALL JUN 09 NATURAL GAS 9300 C
OPI'ION BARRET VALUE

EXPIRE 5/26/09
AVERAGE IONG» .82O

LAST TRADE DATE» 5/26/09

CALL SEP 10 NATURAL GAS 9300 C
OPTION MARKET VALUE

EXPIRE 8/26/10
AVERAGE LONG» 1.115

LAST TRADE DATE» 8/26/10

CALL NAY 10 NATURAL GAS 9350 C
Ol'I ION MARKET VALUE

EXPIRE 4/27/10
AVERAGE LONG: .820

LAST TRADE DATE» 4/27/10

CALL MAY 09 NATURAL GAS 9400 C
OPTION MARKET VALUE

EXPIRE 4/27/09
AVERAGE LONG: .759

LAST TRADE DATE» 4/27/09

CALL JDN 10 NATURAL GAS 9400 C
OPTION BARRET VALUE

EXPIRE 5/25/10
AVERAGE LONG» .825

LAST TRADE DATE: 5/25/10

1.025
1.107

1.009.803

.820.863

1.115
.997

.82O

.753

.759

.748

.825.759

US

121,770.00
121,770.00

56, 210.00
56, 210.00*

112,190.00
112,190.00*

119,640.00
119,640.00*

45, 180.00
45, 180.00*

89,760.00
89,760.00*

45, 540.00
45, 54o.oo»

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO EXERCISE IMMEDIATELY YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THFJ THIS STATEMENT IS CORRECT AND RATIFIED

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

PAGE 9

MONTHLY COMMODITY STATEMENT

STATEMENT DATE& AUG 29, 2008

ACCOUNT NUHBBR: X2068

SILLSSMAN NUHSER: X121

INTRODUCED BY. RBC HEALTH'MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SODTH CAROLINA ACCOUNT
ATTN MARGAAET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU RAVE ANY {}UESTIONS OR ISSUES
REGARDING YOUR STATEMENT TIDLT YOU
ARS UNABLE TO RESOLVE NIZ'B YOUR BROKER,
PLEASS CONTACT ADMIS CUSTOMER SERVICB AT
1/800/654-0461 or 312/242-7200.

DATE

8/11/8 12
12

CALL APR 09 NATURAL GAS 9450
OPTION MARKET VALUE

EXPIRE 3/26/09
AVSRAGE LONG& .729

LAST TRADE DATE: 3/26/09

LONG/BUY BHRT/SELL DEBCRIPTION EX PRZCR/LEGND CC

.729.671

DEBIT CREDIT

80, 520.DO

80, 520.DO*

8/11/8

8/11/8

8/05/8

8/20/8

8/11/8

8/29/8

8/05/8

13
13*

6
6*

44
44 ~

20
20*

6
6*

26
26*

12
12*

CALL DUN 09 NATURAL GAS 9550
OPTION MARKET VALUE

EXPIRE 5/26/09
AVERAGE LONGi .795

LAST TRADE DATE: 5/26/09

CALL APR 10 NATUKLL GAS 9550
OPTZON MARKET VALUE

EXPIRE 3/26/10
AVERAGE LONG: .845

LA81' 1RADE DATE: 3/26/10

CALL OCT 08 NATURAI GAS 9650
OPTION MARKET VALUE

EXPIRE 9/25/08
AVERAGE LONG; .470

LA81 1RADR DATE; 9/25/08

CALL MAR 09 NATURAL GAS 9650
OPTION MARKET VALUE

EXPIRE 2/24/09
AVSRAGE LONG& .930

LAST TRADE DATE& 2/24/09

CALL JUL 10 NATURAL GAS 9650
OPTION IOLRKET VAIUE

EXPIRS 6/25/10
AVERAGE LONGi .855

LAST TRADE DATE: 6/25/10

CAIL PEB 09 NATURAL GAS 9700
OPTION MARKET VALUE

EXPIRE I/27/09
AVERAGE LONG: 1.020

LAST TRADE DATEi 1/27/09

CALL MAY 09 NATURAL GAS 9700
OPTION MARKET VALUE

EXPIRE 4/27/09
AVEKLGE LONG: .860

LAST TRADE DATE: 4/27/09

.795

.790

.845

.719

.470

.250

.930.960

.855.752

1.020.954

.860

.670

102,700.00
102,700.00*

43, 140.00
43, 140.00r

110,000.00
110,000.00r

192,000.00
192,000.00+

45, 120.00
45, 120.00r

248, 040. 00
248, 040. 00*

80, 400. 00
80,400. 00*

PLEA5E REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO EXERCISE IMMEDIATELY YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTlONS CONNECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Buiiding
141 W. Jackson Blvd. Suite 1600A
Chicago, II 60604-3190

PAGE 10

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: AUG 29, 2008

ACCOUNT NUMBERi X2068

SALESMAN NUMBER& X121.

ZNTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GIL6 CO
SOUTH CAROLINA ACCOUNT
ATTN IDIRGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMSMT THAT YOU
ARE UNABLS TO RESOLVE WIIE YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 DT 312/242-7200.

DATE

8/04/8 7
7*

CALL MAR 09 NATURAL GAS 9750
OPTION NARRET VALUE

EXPIRE 2/24/09
AVERAGE LONG& 1.270

LASI TRADE DATE: 2/24/09

LONG/BUY SERT/BELL DESCRIPTION

1.270.934
US

EX PRICE/LEGND CC DEBIT CREDIT

65, 380.00
65, 380.00*

8/11/8

11/02/7

8/04/8

8/29/8

8/29/8

8/01/8

8/01/8

11
11*

9
9*

8
8*

17
17»

5
5

6
6»

CALL JUL 09 NATURAL GAS 9750
OPTION NARRET VALUE

EXPIRE 6/25/09
AVERAGE LONG i .815

LAST TRADE DATE: 6/25/09

CALL OCT 08 NATURAL GAS 9800
OPTION MARKET VALUE

EXPIRE 9/25/08
AVERAGE LONG: .960

LAST TRADE DATE: 9/25/08

CALL NOV 08 MAIURAL QAS 9800
OPTION MARRET VALUE

EXPIRE 10/28/08
AVERAGE LONG: .657

LAST TRADE DATE& 10/28/08

CALL SSP 09 NATDRAL QAS 9800
OPTION MARKET VALUE

EXPIRE 8/26/09
AVERAGE LONG: 1.100

LAST I'RADE DATE: 8/26/09

CALL OCT 09 NATURAL QAS 9800
OPTZOM NARKRI VALUS

EXPIRE 9/25/09
AVERAGE LONG& 1.175

LAST TRADE DATSi 9/25/09

CALL JUL 10 NATURAL GAS 9800
OPTION MMUZST VALUE

EXPIRE 6/25/10
AVERAGE LONQ: .990

LILST TRADE DATE: 6/25/10

CALL AUQ 10 NATURAL QAS 9900
OPTZON MARKET VATUE

EXPIRE 7/27/10
AVERAGE LONGj 1..081

LAS'I 1RADE DATE& 7/27/10

.815
~ 830

.960.236

.657.494

1.100
.985

1.175
1.126

.990.713

1.081
.743

91,300.00
91,300.00*

21,240.00
21.240.00*

39,520.00
39,520.00*

167,450.00
167,450.00*

90, 080.00
90, 080.00»

35,650.00
35, 650.00»

44, 580.00
44, 580.00»

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO EXERCISE IMMEDIATELY YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT ANO RATIFIED

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

PAGE 11

MONTHLY COMMODITY STATEMENT

STATEMEÃZ DATRi AUO 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC'WEALTH'MANAGEMENT
(704)264-2767

PISDNONT NATURAL OAS CO
SOUTH CAROLINA ACCODNT
ATTN MARGARET LAUDEA
PO BOX 33068
CHARLOITE NC 28233-3060

IP YOU HAVE ANY QUEBTZONS OR ZSSUBS
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE TO RESOLVE WITH YOUR BROKSR,
PLPASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

2/01/8

LONG/BUY SHR1/SELL DESCRIPTION BX PRICE/LBOND CC

9
9*

.490

.223
CALL OCT 08 NATURAL GAS 9950 C

OPTION MARKRT VALUE
EXPIRE 9/25/08

AVERAGE LONG & .490

IJIST TRADE DATRi 9/25/08

DEBIT CRBDZT

2D, 070.00
20.D7D. DD»

8/04/8

8/11/8

8/04/8

8/11/8

8/01/8

8/04/8

8/07/8

1.0
10*

11
11*

8
8*

6
6»

6
6»

11
11»

12
12*

CALL DEC 08 NATURAL GAS 10000 C
OPTION MARKET VALUE

EXPIRE 11/21/08
AVERAGE LONG: .830

LASI TRIUIE DATE: 11/21/08

CALL AUG 09 NATURAL GAS IODDD C
OPTION NILRKKT VALUE

EXPIRE 7/28/D9
AVBRAGS LONG: .835

LABT TRADE DATE: 7/28/09

CALL PES 09 NATURAL GAS 10100 C
OPTION MARKET VALUE

EXPIRE 1/27/09
AVERAGE LONOi 1.135

LAST TRADE DATE: I/27/09

CALL SEP 09 NATURAL GAS 10200 C
OPTION MARKET VALUE

EXPZRR 8/26/09
AVBRAGS LONGi .885

LAST TRADE DATE: 8/26/09

CALL APR 10 NATURAL GAS 10250 C
OPTION BARRET VALUE

EXPIRE 3/26/10
AVERAGE LONGi .847

LAST TRADE DATE: 3/26/10

CALL DAN D9 NATURAL GAS 10500 C
OPTION BARRET VALUE

EXPIRE 12/24/08
AVERAGE LONG: .895

LAST TRADE DATRi 12/24/08

CALL APR 09 NATURAL GAS 10500 C
OP1'ZON BARRET VALUE

EXPIRE 3/26/09
AVERAGE LONG& .585

LAST TRADE DATE: 3/26/09

.830

.575

.835

.890

1.135
.856

.885

.882

.847

.554

.895

.635

.585

.442

US

US

US

US

57.500.00
57, 500.00»

97, 900.00
97, 900.00*

68, 480.00
68, 480.00*

52, 920.DD

52, 920.00*

33,240.00
33,240. DD*

69,850.00
69,850.00*

53,04D. DD

53,040.00

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE ro EXERCISE IMMEDIATELY YOUR RIGHT ro HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS SYAYEMENY IS CORRECT AND RATIFIED

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

PAGE 12

MONTHLY COMMODITY STATEMENT

STATSMEBT DATE: AUG 29, 2008

ACCODNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY& RBC'HBAITB MANAGEMENT
(704) 264-2767

PIEDMONT NATURAL GAS CO
SODTH CAROLINA ACCOUNT
ATTN MARGARBT LAUDER
PO BOX 33068
CHARLOT1E NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE MZTH YOUR BROKER,
PLPASE CONTACT ADMZS CUSTOMER SERVICE AT
I/800/654-0461 ox 312/242-72DO.

DATE

8/11/8

LONG/BUY SHRI/SELL DESCRIPTION EX PRICE/LEGND CC

9
Pf

.945

.953
CALL OCX 09 NATURAT GAS 10500 C

OPTION MARKET VALUE
EXPIRE 9/25/09

iLVRRAGE LONG: .945

LAST TRADE DATE: 9/25/09

DEBIl CRBDIT

85, 770.00
85, 770.00i

3/03/8

12/07/7

13./02/7
I/03/8

8/25/8

8/20/8

6/03/8

7/02/8

8
8*

8
8~

7
7*

CALL OCT 08 NATURAL GAS 11100 C
OPTION MARKET VALDR

EXPIRE 9/25/08
AVERAGE LONGc .800

LAST TRADE DATE: 9/25/08

8 CALL OCT 08 NATURAL GAS 12000 C
8+ OPTION MARKET VAIUS

RXPZRR 9/25/08
AVERAGS SHORT& .300

LAST 1RADE DATE: 9/25/08

9 CALL OCT 08 NATURAL GAS 13000 C
9 CALL OCT 08 NATURAL GAS 13000 C

18+ OPTION BARRET VALUE
BXPZRE 9/25/08

AVSRAGE SHORT: .325

LAS'I I'RADE DATE& 9/25/08

32 CALL JAN 09 NATURAL GAS 14000 C
32* OPl'IOM NARREl VALUE

EXPIRE 12/24/08
AVERAGE SHORT& .130

LAST TRADE DATE: 12/24/08

11 CALL OUL 09 NATURAT GAS 14000 C
11* OPTION MARKET VALUE

EXPIRE 6/25/09
AVERAGE SHORT: .150

LAST TRADE DATEc 6/25/09

CALL NOV 08 NATURAL GAS 14250 C
OPIION MARKET VALUE

EXPIRE 10/28/08
AVERAGE LONG: 1.050

LAST TRADE DATSc 10/28/08

CALI NOV 08 NATURAL GAS 14350 C
OPTION BARRET VALUE

SXPIAE 10/28/08
AVERAGE LONG: 1.260

LAST TRADE DATE: 1D/28/08

.800.141

.300.092

.420.230.060

.130.192

.150.208

1.050.144

1.260
.141

US
US

US

7,360.00
7 360.00P

5, 400.00
5, 400. 00

10,800.DO*

61,440.00
61,440.00*

22, 880.00
22, 880.00*

11,280.00
11,280.00

11,520.00
11,520.00*

9, 870.00
9, 870.00*

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO EXERCISE IMMEDIATELY YOUR RIGHT TO HAVE DIFFERENCES OR

OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RAl IFIED

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

PAGE 13

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: AVG 29, 2008

ACCOUÃI NUMBER: X2068

SALESMAN NUMBER: X121

ZMIRODUCED BY& RBC'WSALTH'MANAGEMENT
{704}264-2767

PIBDNONT NATURAL GAS CO
SOUTH CAROLXNA ACCOVNT
AXTN MARGARET LAUDER
PO BOX 33068
CHARLOTls MC 28233-3060

XP YOU HAVE ANY {}UESTZONS OR XSSUES
REGARDING YOUR STATEMENT ?HAT YOU
ARE DNASLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADNZS CUSTOMER SERVICE AT
1/800/654-0461 OY 312/242-7200.

DATE

6/03/8

LONG/BUY SRRT/SELL DESCRZPTZOM EX PRICS/LEQND CC

10
10*

1.200
.119

CALL DEC 08 NATURAT GAS 14600 C
OPTION MARKET VALUE

RXPIRE Xl/21/08
AVRRAGS LONG& 3..200

LAST TRADE DATE: ll/21/08

DEBIT CRSDIT

11.900.00
11,900.00*

'l/02/8

8/20/8

6/03/8

7/02/8

3/03/8

7/02/8

7/02/8

10
10*

11
11*

6
6*

9
9*

CALI DEC 08 NATVRAL GAS 14800 C
OPTION MARKET VALUE

EXPIRE 11/21/08
AVERAGE LONQc 1.430

LAST 1RADE DATE: ll/21/08

5 CALL AUQ 10 NATURAL GAS 14800 C
5* OPTION MARKET VALUE

EXPIRE 7/27/10
AVERAGE SHORTi .200

LAST TRADE DATE: 7/27/10

CALL JAN 09 NATURAL QAS 14850 C
OPTION MARKEX VALUE

EXPIRE 12/24/08
AVEIVLGE LONGc 1.367

LAST TRADE DATE& 12/24/08

CALL MAR 09 NATUIVLT, GAS 14900 C
OPTION MARKE1 VALUE

EXPIRE 2/24/09
AVERAGE LONG: 1.950

LAST TRADE DATSi 2/24/09

8 CAIL OCI 08 NATDRAL GAS 15000 C
84 OPTXON MARKET VALVE

EXPIRE 9/25/08
AVS!ULGE SHORT: .240

LAST TRADE DATSi 9/25/08

CALL JAN 09 NATURAL GAS 15000 C
OP1IOM MARKS'I VALUE

EXPIRE 12/24/08
AVERAGE LONG& 1.680

LAST TRADE DATE: 12/24/08

CALL PEB 09 NATURAL QAS 15000 C
OPTION MARKET VALVE

SXPXRS 1/27/09
AVERAGE LONGc 1.870

LAST TRADE DATE: 1/27/09

1.430.116

.200.169

1.367.141

1.950.219

.240.030

1.680
.133

X.870.168

VS

US

8,450.00
8, 450. 00*

2, 400.00
2, 400.00*

13.,600.00
11,600.00*

15,510.00
15 510.00*

13,140.00
13,140.00"

14,630.00
14,630.00~

15,120.00
25, 120.00~

PLEASE REPORT ANY OIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO EXERCISE IMMECIATELY YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT ANO RATIFIEO

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

PAGE 14

MONTHLY COMMODITY STATEMENT

STATSMEMT DATE: AUG 29, 2008

ACCOUNT NUMBERt X2068

SALESMAN NUMSERt X121

IMTRODUCEO BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
6OUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
Po BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR IBSUES
REGARDING YODR STATEMENT TEAT YOU
ARE DNABLE TO RESOIVE WZTH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 GT 312/242-7200.

DATE

8/05/8

LONG/BUY SRRT/SELL DESCRIPTION EX PRICE/LEGND CC

.120

.106
12 CALL MAY 09 NATURAL GAS 15000 C
12* OPTION MARKET VALUE

EXPIRE 4/27/09
AVERAGE SHORT: .120

LAST TRADE DATE: 4/27/09

DEBIT

12,720.00
12,720.00*

CREDIT

8/20/8

8/01. /8

8/01/8

8/01/8

6/03/8

6/03/8

8/04/8
8/29/8

8
8*

7
7*

11 CALL AUG 09 NATURAL GAS 15000 C
11* OP1'ZON MARRRT VALUE

EXPIRE 7/28/09
AVERAGS SHORT: .160

LAST TRADE DATE: 7/28/09

6 CALL APR 10 NATURAL GAS 15000 C
6* OPTION MARKET VALDE

EXPIRS 3/26/10
AVERAGE SHORT: .210

LAST TRADE DATE: 3/26/10

5 CALL JUL 10 NATURAL GAS 15000 C
5R OPTION MARRET VALUE

EXPIRE 6/25/10
AVERAGE SHORTt .200

LAST TRADE DATSt 6/25/1. 0

6 CALL AUG 10 NATURAL GAS 15000 C
6* Ol"ZION MARRET VALUE

EXPIRE 7/27/10
AVERAGE SHORTt .250

LAST TRADE DATEt 7/27/10

CALL PBB 09 NATURAL GAS 15250 C
OP1'ZON MARKET VALUE

EXPIRE 1/27/09
AVERAGE LONG: 1.520

LABT TRADE DATEt 1/27/09

CALL MAR 09 NATURAL GAS 15600 C
OPTZON MARKEI' VALUE

EXPIRE 2/24/09
AVERAGE LONG: 1.470

LA6T TRADE DATE: 2/24/09

8 CALL PEB 09 NATURAL GAS 16000 C
26 CAIL PRB 09 NATURAL GAS 16000 C
34» OPTION MARKET VALUB

EXPIRE 1/27/09
AVERAGE SHORI: .177

LAST TRADE DATE: 1/27/09

.160

.219

.210

.120

.200.129

.250

.160

1.520
.158

1.470.183

.200.170.140

US

24, 090.00
24, 090.00*

7,200.00
7 200.00*

6, 450.00
6 450 00*

9,600.00
9, 600.00*

11 200.00
36,400.00
47, 600.00%

12,640.00
12,640.00*

12,810.00
12,810.00*

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO EXERCISE IMMEDIATELY YOUR RIGHT TO HAVE DIFFERENCES OR

OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT I 8 CORRECT AND RAT IFIEO

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board cf Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

PAGE 15

MONTHLY COMMODITY STATEMENT

STATEMENT DATEr AUG 29, 2008

ACCOUÃr NUMBER: X2068

SALESMAN NOMBRRr X121

INTRODUCED BY: RBC WEALTH MANAGRMEST
(704)264-2767

PIEDMONT NATURAL GAS CO
SODTH CAROLINA ACCOUNT
ATZN MARGARET TJLUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU SAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STILTENENI THAT YOU
ARR UNABLE TO RESOLVE WITH YOUR BRORER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

8/04/8

7/28/0

7/28/8

8/29/8

LONG/BUY SHRT/SELL DESCRZPTION

7 CALI NAR 09 NATURAL GAS 16000
7* OPTION MARKET VALUE

EXPIRE 2/24/09
AVERAGE SHORTr .24D

LAST TRADB DATE: 2/24/09

6 CALL MILY ID NATURAL GAS 16000
6* OPTION MARRET VALUS

EXPIRE 4/27/10
AVERAGE SHOR?r .140

LAST TRADE DATEr 4/27/10

7 CALL OUN 10 NATURAL GAS 16000
7* OPTION BARRET VALUE

EXPIRE 5/25/10
AVERAGE SHORT: .140

ZEST TRADE DATSr 5/25/10

12 CALI, SEP 10 NATURAL GAS 16000
12» OPl'ION MARKET VALUE

EXPIRE 8/26/10
AVERILGE SHORTr .2DO

LAST TRADE DATEr 8/26/10

EX PRICE/LRGND CC

.240.165

.140

.083

.140

.086

.200.159

DEBIT

11,550.00
11,550.00»

4.900.00
4, 980.00*

6, 020.00
S, OIO. OO»

19,000.00
19,080.00~

CREDIT

8/29/8

8/29/8

6/03/8
7/O2/8

6/03/8
7/02/8

17 CALL SEP 09 NATURAL GAS 17000
17* OPTION MARKET VALUE

EXPIRE 8/26/09
AVERAGE SHORT: .150

LAST TRADE DATEr 8/26/09

8 CAIL OCT 09 NATURAL GAB 17000
8» OPTION MARKR1 VALUE

EXPIRE 9/25/09
AVERAGE SHORT: .250

LAST TRADE DATEr 9/25/09

8 CAIL NOV 00 NATURAL GAS 20000
7 CArr. NOV oo NATURAL GAS Ioooo

15* OPTION MARKET VALUE
EXPZRE 10/20/08

AVERAGE SHOR1r .280

LAST 1'RADE DATE: 10/28/08

10 CALI DEC 08 NATURAL GAB 20000
10 CALL DBC 08 NATURAL GAS 20000
20* OPTION MARKET VALUE

EXPIRE 11/21/08
AVERAGE SHORT: .432

.150

.179

.25O

.213

.29O

.270.041

.415

.450.029

DS

US
US

30,430.00
30,430.00»

17,040.DO

17,040.00*

3,280.00
2, 870.00
6, 150.00*

2, 900.00
2, 900.00
5,800.00*

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. 0 R FAILURE TC EXERCISE IMMEDIATELY YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED

RETAIN FOR TAX RECORDS



ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. Suite 1600A
Chicago, IL 60604-3190

PAGB 16

MONTHLY COMMODITY STATEMENT

STATEMSNT DATEi AUG 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODVCED BY: RBC.NSALTH MANAGEMENT
(704)264-2767

PIBDMONI NATURAL GAS CO
SOUTH CAROLINA ACCODNI
ATTN MARGAREI LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU IULVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMEHT THAT YDU
ARE UNABIR TO RESOLVE HITS YODR BROKER,
PLEASE CONTACT ADNIS CUSTOHSR SERVICE AT
I/800/654-0461 or 312/242-7200.

DATE

6/03/8
7/02/8

LONG/BVY SERT/SSLL DBSCRIPTION

11 CALL DAN 09 NATURAL GAS 20000
11 CALL JAN 09 NATURAL GAS 20000
22* OPTION MARKET VALUE

EXPIRE 12/24/DS
AVERAGE SHORT: .640

LAST TRADE DATE: 12/24/DS

EX PRICE/IRGND CC

.580

.700

.091

DEBIT

10,D10.00
10,010.0D
20, 020.00*

CREDZT

7/02/8

7/02/8

6/03/8

9 CALL PEB 09 NATURAL GAS 20000 C
9* OPTION MARRET VALUS

EXPIRE 1/27/09
AVERAGE SSORTc .870

LAST TRADE DATSi I/27/09

6 CALL NAR D9 NATURAL GAS 20000 C
6P OPTION MARKET VALUE

EXPIRE 2/24/09
AVERAGS SHORT& .960

LAST TRADE DATE& 2/24/09

8 CALL PES D9 NATURAL GAS 21000 C
Sr OPTION MARRET VALUS

EXPIRE 1/27/09
AVERAGE SHORT: .760

LAST TRADE DATE& 1/27/09

.87D US.056

.960 US.1.00

.760 US.043

5, 040.00
5, 040.00*

6.000.00
6, 000.00

3,440. 00
3,440.00*

6/03/8 7 CALL NAR 09 NATURAL GAS 21000 C .720 US
7r OPTION MARKET VALVE .093

EXPIRE 2/24/09
AVSRILGE SHORT: .720

LAST TRADE DATE& 2/24/09

6, 510.00
6, 510.00*

1.. BEGINNING ACCI' BALANCE
2. PSL AMD CASH ACIIVITY
3. ENDING ACCT BALANCS
5. NET OPTION PREMIUM
8. OPTIONS BARRET VALUS

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

rr SBG USD *r*
14,819.24

947, 916.26 ~IP
962, 735.50

2.117,282.50-
1,431,530.00

2, 394,265.50
2, 394,265.50

** CURRENT MONTH **~ * YEAR-TO-DATE ***

PUTURES PAL
OPTION PREMIUM

US
VS

.00
2, 117,282. 50-

3,575, 727, 35
3,423, 424. 06-

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO EXERCISE IMMEDIATELY YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIEC

RETAIN FOR TAX RECORDS



SC Hedging Plan

Msy46 (EXPIREO)
Msy46 (EXPIREO)

Msy46 (EXPIRED)
May46 (EXPIRED)
May46 (EXPIRED)
May46 (EXERCISED)
May46 (EXPIREO)

Jw46 (EXPIRED)
Jw46 (EXPIRED)
J»HM (EXPIRED)
Jun-06 (EXPIREO)
Jw06 (EXPIREO)
Jun46 (EXPIRED)
An46 (EXPIREO)
Jun-06 (EXPIREO)
Jrn05 (EXPIREO)
JW46 (EXERCISED)
J»I46 ETILEME

I
7
6
6
7
0
I
I

33
33
33

BougM Cae al
Sokl Call st

Cag Bw9hlCae al
CaN BougMCalat
calf Bought cae al

Bought Cat at
Soul Put al
Sak! Fnnw at

Bought Cue at
OMCag al
BougM Cae at
Sold Cae al
BougM CaH at
BougM Ca0 st
BougM Cae at
Sokf Ihd at
Bought Cah at
Soklmd at
SeOemenl

NL900
(Ol 080)
$0270
W.5$
NI.555
W240

($0 140)
7254

%.880
(W NO)
50 785
(W2%)
%.590
$0 540
W 640
(W2%)
$0210

(%210)
975

IDglh

100th
IDOlh

100th
10$h
70th
VNh

IgtNh
INNh
Igtuh
INNh
1gfNh
Igtnh
Tmh

3Nh
7$h
4Nh

102DD
17.000
12.750
10 700
'10.3%
7.150
57%

102%
17.000
12.100
17.000
10.350
10.9NI
T250
5.750
72DO
6.150

10%
10%
INL
10%
I%I
10%
10%

10%
10%
10%
10%
IML
It%
f0%
10%
8%
50%

10%

20%
30%
40%

50%

I 1N2005
1$2/2005
12/$2005
I/42M6
28/2000
38/2005
30/2000

48580%

182/2005
11/2/20D5
12/6/2005
12/$2005
8$2C00
2l1 l20D6
3RI2C06
3/I l2006
81/?006
6f1l2006

$282006

61
61
at
61
61
6'I

61
Hl

J»% (EXPIRED)
J»46 (EXPIREO)
J»46 (EXPIRED)
J»46 (EXPIRED)
Ju/46 (EXPIRED)
J»46 (MPIRED)
J»% (EXPIREO)
J»%(EXPIRED)
J»% (EXP/REO)
JMM (EXERCISED)
J»% SETTLEME

Aug46 (EXPIREO)
Aug40 (EXP/REO)
Aug46 (EXPIREO)
A/840 (EXPIREO)
ALO46 (EXPIRED)
Aug40 (EXERCNEO)
AU940 (EXPIRED)
Au046 (SETTLEMERT)
Aug46 (EXPIREO)

Aug46 (EXPIRED)
Aug46 (EXPIREO)
Aug4$ (SETTLEME RT)
Aug46 (EXPIREO)

Aug46 (EXPIRED)
Aug40 (EXPIREO)
A EXPIRED

SepHM (EXPIRED)
SepHN (EXPIRE0)
SepHM (EXPIRED)
Septma(EXPIRED)
Sept46 (EXPIRED)
SepHM (EXERCISED)
Sept46 (SOLD)
Sept40 (EXP/RED)
Sspl46 (EXPIREO)
Sepl46 (EXERCISED)
Sepl46 (SCLD)
Sepl46 (EXPIRED)
Sspl46 EXPIREO)
sepl46 (ExpNED)
Sepl46 (EXPIREO)
5$146 (EXP/RED)
Sepl46 (EXPIREO)

46 EXPIRED
Oct% (EXPIRED)
OCHM (EXPIRED)
CCHN (EXPIRED)
OCHO(EXPIREO)
Oct46 (EXPIRED)
Oct-M (EXERCLMO)
oct06 (ExP/RED)
Oct-06 (6ETTLEMERT)
0840 (EXPIRE0)
Oct%(EXERCISED)
0846 (EXPIRED)
O»46 (SETTLEMERT)
OC146 (EXP/RED)
O»40 (EXERCISED)
0846 (EXPIRED)
OO48(SETTLEMEMT)
O»46 (EXPIREO)
O»46 (EXERCISED)
OcM6 (EXPIREO)
OO46 SETTLEME
Rov-00(EXPIRED)
Rovnf(EXPIRED)
Rov-06(EXPIRED)
Rov4f(EXP/RED)
la»D6(EXPIREO)
Rov4$EXPIRED)
Rov46(EXP/REO)
Rr»4f(EXPIRED)
Nov4CMXPIRED)
Rovef(EXP/REO)
Rov46(EXP/REO)

SOLO

5
5
5
5
6
5
6
6

27
27
27

5
5
6
6
5
5
6
5
6
6
6
0
5
5

Vl
28

6
6
0
0
6
5
5
5
6
6
6
a
6
6
6
29
29
20
0
9
9
8
8
5
5
8
9
g
9
0
5
8
e
8

44

44
44
8
8
8

7
15
15
15
31
31
15
15

Call Spread

Cal Spread

Cae Spread

Call Snead

Cell Spread

3Way

3Way

Bought Call at
Sokf CaH at
Sougm Call sf
Sakf Cag al
Bought Call st
Bought Call st
Bong M Cae st
Saki OA at
Bought Cae st
Sold Pul el
SeNement

Bought Call at
Smd Call at
Bought Cal el
Sokt Cag at
Bought Cal at
Sold Put st
Smd Cae el
SeNemenl
OnOht CW st
Sokl Puf at
Sold Cae st
SeOemenl
tlought CW sl
Smd Pul al
Bought Csl at
Smd Put st

Bought Caf et
Sokl Cal al
Bought Cal el
SOM Cal sl
Bought Cag el
Sokl Put al
Bou9hl Fuhne et
Sokl Cell st
Bo»lhl CW at
Put (Exenslmg
Sold Fulums el
Som Call st
Bought Cee st
Sold Pul el
MM Cau at
Bwghl Cal al
Sokl Pul al
so»Coast
Bought Cae at
SoM CW et
mmghl Gee at
Sold Cal at
Bought Cae at
Saki Pm at
Sold Cae el
6eNemonl
Snug/6 Cae at
MM Pm at
Smd Cae al
SeNement
Br»HM Cel el
StNd meat
Saki Cee st
SeOemenl
Bought Cal at
Saki Put al
Sold CW al
SaNement
mngM Cnl at

3.Way soM pm at
Nnd CaN st
Bong M Call al
Sold CaN st
BouNN Caa at

3.Way Sold md al
Sold Cah al
Bought Cal al
Smd Petal

Fulmes BougM Fulu/e el
Sokl Futures

$0 920
(W 100)
$0.7/0

($02%)
$0.59D
30.500
%.580

($0.140)
%.340
($0.340)

107

%.935
($0.100)
$0275

($0 300&
50202
($0230)
(%.110)
$6.807
$1.150

($0 650)
($0 IN)
$6 M/
$0.740

($0326)
$0.650

W 980
($0.170)
$0.780

($0210)
W.%2

($0.150)
$6472

(S0.190)
$1.530

(W.500)
(M 472)
(W2%)
50 875

($0260)
(5ILI40)
$0.678

($02%)

$1.120
( 0.3%)
$1.150

($02%)
$0.902
($02%)
($02CD)
$62%
$1.1%
(%2%)
($02%)
$70%
$12%

(%290)
($0.140)
$59$/
$02%

($D.460)
($0.100)

WAM
($0230)
($0.170)
50 6M
(%.120)
W 860

(%.360&

(50 150)
$0.445

(NI. I25)
Nl 000

7 140

100th
I ODlh

100th
10$h
IDDlh
10tnh
BDlh

Mlh
Nnh
3Nh

100th
Ituhh
10$h
10$h
INhh

IMlh

Igmh
TNh
I tmlh

10$h
100th
100th
100th
ICDlh
50th

IDNh
IDNh
70th

INkh
90th
300/
ICNh
70th
30th

10tNh
ICNh
IDNh
ICNh
100th
ItNNh

NNh

10tlh

IDNh
7$h
I tNNh

90th
30th

100th
0Dlh

IDglh

9Dlh
3Nh

IDDlh

3$tr
Betw 20th

10.48
15DDD

12 950
18 0DD

10 9DD

11200
7.550
5.5%
7 100
8150

10.750
15.400
12.750
IT.500
f0200
T.tmg
17.000

9.750
7.000
17500

8.000
8.000
7.1DO

6 050

11.150
185%
14.000
20 000
10.8XI
6.5%

17.000
8 850
7.000

17.500
S.1go
5.500
14.000
7250
5200
11.500
11.000
17.000
12250
20.000
11.050
6.5%

ItL000

II.DDO

7.000
10.50D

7.750
5.9M
14$8

7 950
52%
12.450

10 300
6 0%
17.%0
9.600
16.000
5.5%
6250
14.000
9200
6.88
5.840

ID%
10%
10%
10%
10%
IIPA
10%
10%
50%
8%

10%
10%
10%
10%
10%
10%
10%

10%
10%
ID%

1$4
10%
%%
%%

10%
10%
10%
10%
10%
10%

10%
1%
10%

10%
10%
10%
10%
5tw
50%
50%
10%
10%
10%
10%
10%
10%
IML

IML
10%
10%

10%
10%
10%

10%
10%
'I 0%
10%
t0%
20%
%%
20%
40%
4D%
20%

I I/4/%05
I I/4/2005
12III2005
12II/2005
I/8%06
2/8%06
3/2IWD6
3/2/2tm6

$182006
816/2CDS
827/2006

III3/2%5
I1f//2%5
12/$2005
12/$2005
982%6
IN2006
I/$2006

7/282006
Vl l2006
2R/2000
Vt/2006

7/26/20%
3RI2006
38/2006

5f1I/2DD6
817/200S

I1/2/2005
11/2/2%5
12/$2005
12/$2005
I/8%06

$2$2M6
$2$2M6

I/$2006
?I2$0%

8/282006
/28/2000
2/2/2006
3f112M6
38/2006
3RI2006

$282%8
8282006
5f282006
I I/2/2005
11/2/2tm5
12/2/20D5

I?/I/20D5
I/$20D6
I/8/0%
1l$2D06
I/$2006
2RI2006
Vf $006
Vt l2006

3/$2006
3/$2%0
3/$2006
2RI2006

829/2$$
$282006
828%06
$282006
6/82006
6/82006
6f$2006
7/Sf2006
7182006
7$/2D06
7/6/2DD6

7/6/2DD6

$6/20DS
9/$2%6

9/26/2%6
I $27/20D6

87
57
ST
57
57
07
ST
af
af
07
67
07
87
87
87
87
87
87
87
87
76
76
76
76
76
76
76
76
76
76
76
70

Dsow (EXERCNEO)
Deods (EXPIREO))
Sokf Futures
SoM Futures
Oeoml (EXPIRED)
Ornw (EXPIRED)
thnw (EXPIRED)

19
19
9
10
'10

10
10

Fumn»
Faunus

Bought Call el
Smd Pul el
SoM RAures al
Sold Futures at
Bought CW el
Sold Call at
Bought Cal el

$0700
($0.300)
$8 001

OD2

$0.907
(%.300)
$1.06D

7.300
6250

12.350
I 5.0M
10500

10%
ID%
10%

tt%%
10/3/2C06
ICTJI2%0

fll27fhNM
1187/2006

NV2006
088006
7/82006
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Febdt
Febdt
Febdt
Febd7
Febdt
Febdt

EXFIREO
EXPIREO
EXPIRED
EXPIRED
EXPIRED
EXPIRED

Mar»7 EXPIRED)
Mar-07 EXPIRED
Mar»7 EXPIRED
Ms -0'I (EXPIRED
Msrd7 (EXPIREO
Mard7 (EXPIRED
Mardt (EXPIREO
Mars/ (EXPIREO
Ma dt (EXPIRED
Mar»7 (EXPIRED
Ma'dt (EXPIRED
Ma/47 (EXPIRED
Mardt (EXPIRED
Ma 47 (EXPIRED
Ma dt (EXPN!ED
Mardt (EXPIREO
Mar I EXPIREO

Der%6 (EXPIRED)
Dao% (EXPIREO)
Oer»8 (EXPIREO)
D»r00 (EXPIREO)
06PW (EltPIRED)
Oeo06 (EXP/RED)
Oec-06(EXPIRED)
Oec-06 (EXP/RED)
Oec-00 (EXP/RED)
Oec-00 EXPIREO
Jsn-tt7 (EXERCISED)
Jand7 (EXERCISED)
Jan-07 (EXERCISEDI
Jandt (EXERCISED)
J6647 (ExERclsED)
Jan07 (Exp/RED)
JaAS7 (EXPIRED)
Jand7 (ExP/RED)
Jardt (EXP/RED)
Jan-07 (EXPIRE O)
J»l-07 (EXPIRED)
J»vdt (EXPIREO)
Jand7 (Exp/RED)
J»rd7 (EXP/REO)
Ja»DT (EXP/RED)
Janet (EXPIREO)
Jand 7 (EXPIREO)
Jan-Dt (EXP/RED)
Jandt (EXPIREO)
J»H17 IREO
Feb07 (EXERCISED)
Fabdt (EXERCISED)
Fabdt (EXP/REO)
Fabd7 (EXPIRE0)
Feb07 (EXPIREO)
Fab07 (EXPIRED)
Febdt (EXPIRED)
Fabdt (EXPIRED)
2ITI2mtt (EXERCISED See Neve)
Febot (EXPIRED)
Febdt (EXPIREO)
2///2007 (EXERCME 0 See AN»e)
Febdt (EXPIREO
Febdt (EXPIREO
Febdt (EXPIREO

Is
10
10
10
'10

10
10
40

40
11
11
10
44
21
21
10
66
11
11
11
11
11
11
11
10
10
44

21
9
0
17
8
8
0
9
9

9
g
9
34
34
34
17
lt
17
I
7
I
0
0
6
7
7
7
0
6
6
20
2S
20
14
14

3.Way

3.Way

3.Way

sway

Fulu/es

3-Way

sway

3.Way

Sokl Put al
Bought Call el
Saki Pul sl
Sokl Ca8 el
Bought Celt al
Bo»Put at
S»d Cal st
Bord M Cas el
Sokl Pul el
S»d Calf at
8»d Pul al
Soll Put at
S»d Put at
Said Pul at
Sokl Pul al
Sokl Fuhree at
Sard Fuh»» st
Sold Fuk»» st
Bought Csl st
Sold Pul al
SOM 060 st
BougM Call at
Sokt Cog at
NadM Call el
SO»Mt at
Bo/$6 Ml el
Sokl CIB at
Bou9hl Cae at
Sokl Call st

hl Call al
Sokl Pul el
Sokl Pul el
SoM Futures et
Boughl Ces at
Sold Pul el
S»d Call al
Bought Ce0 at
86» Can et
OW Pulal
Bougm Caa at
Sold Cal al
SoM Put at
Bought C60 at
Sold Ca0 st
Sold F» at
Bwght Call at
SNS F» at
Sokl Cal st
Bought Cal at
Sok/ F» at
Sokf Ca0 at
$»NN Caa at
So/rip» at
Sokl CaN at
Bo»gd Call st
Sokt CaN at
SoM Pul el
Bought Ca0 al
Saki Pul al
Sokf Calf at
Bougfd Cas at
S»d put st
SoM Call el
BougM Ca0 at
SoM Put at
SoM Call al
Bought Cag al
Soll Pul al

(SD.450)
$1.350

($0 $0)
($0 300)
W 000

($0.150)
($0250)
50 010

(W.400)
0 100

(SD.WD)
($0255)
($031D)
(W.360)
($0.30D
$6,113
$6.115
$lk116
$1210

(W.113)
(50.490)
$1.400

($03%)
$1.520

($0 500)
$1.156

($0A30)
$0.003

($02%)
770

($0ABD)

(W 400)

SIA07
(W200)
($0.6$/)
$1.6W

($0.370)

St.540
(60A00)

$1.470
(W 610)
(%3M&
$1.120

(W.4%)
(%350&
f1.150

(WSW)
$0 300
$1.5%

($02%&
(W 720)
$1 850

(SD.WD)

(W Wo)
$2.040

($0.050)
(W Md)
51.74/

(So450)
(W.W0)
$1.323
(W Wo)
(W.450)
W.980

9Dlh
30th
100th
100th
10Dlh
90th
IIN»I
9tlh
Iotah
WN
INNh

smh

90th
3mh
lomb
I omh
I smh

9Nh
1mlh
3mh
6mh
3mh
Iomh
6tlh
2mh
9mh
9mh
3mrr

IstNh
Igmh
Iomh
NNh

90th
40th
100th
gmh
30th

100th
60th
2mh
10Dlh
Tmh
Wlh

7.500
11 500
7.500
190DD

12.150
7.000
17.000
0.%0
6.75D
12 500
TAW
TWO
7 000
6500
0350

12.400
6 000
10 000
11 000
20.000
12450
19$8
12.$8
17.000
0.500
13.0W
BA50
7.5DO

TAW
7.179
I gm
0.0W
10 OW
11.000
20900

13.400
23 000

12.300
18000
7.$8
SSW
Ik500
13.000
0.150
6350
12.80D
IEOW
0 Dgg

I&.Dso
10.4CD
20.0t»
7.500
11.900
T.500
20.000
12.000
T.DW
18 000
8.100
0350
13000
6700
6S50

11%
10%
10%
10%
$%
10%
10%
4f%
40%
40%
10%
It%
10%
40%
20%

10%
10%
11%
11%
10%
10%
10%
If%
B%
40%
4%
$%
10%
10%

It%
ID%
10%
INC

11%
%%
II%
10%
10%
10%
10%
40%
4I%
40%
20%
20%
20%
10%
10%
10%
10%
II»I
10%
10%
10%
10%
10%
10%
10%
40%
40%
40%
20%
VW

7/$2%6
8/I /2006
0R/2C06
8/I/2006
$6/20D6
$$2006
$$2006

$2$20%
$2$20%
$2$2006
7/$2006
IFS2WT
$7/2006

$22/2t87
1$3/2%6

12/2$20D6
12/2$2006
12/2$2WS

6/$2%6
6WJW0
$$2006
TI$2006
I/$2006
$3M06
$3/2$8
$7/20W
9ft/4006

8/22/2%6
$22/2006
IM/2DD6

7/5/2007
$1/2007

I/2$2007
$$2D06
6/0/20D6
6/$2DD6
7/5M06
7/5M06
7/5/2006
$1/2%6
8/I/2006
BR/2006
$$2006
$$2%6
BN2000

l22/2006
$22/2006
$22/2000
1$2/2006
1$2/2%6
1$2/2%6
0/5/2006
6/$20D6
$5/2%0
I/5/2000
7/5/2006
I/5/2000
SR/2000
0/I/2006
SO/20%
9/$2000
9/$2006
$$2006

9/21/2006
9/2$2006
$2420%
IM/2006
I

'I 09
109
109
109
109
ID9
ID9
ID9
ID0
IW
IW
109
109
118
109
109
100
109
109
109

AordT (EXERC/SED)
AP/47 (EXERCISED)
Sold Futun»
Sold Fut»es
Aord7 (EXPIREO)
APrdt (EXPIREO)
AP -0T (EXPIRED)
Anrdt (EXPIREO)
Amdt (EXPIREO)
AW47 (EXPIRED)
Aordt (EXPIRE0)
Anrdt (EXPIRED)
Agrd7 (EXPIREO)

dt IREO

12
13
12
13
6
6
6
6
6

12
12

13

FUh»»
tutus»

3.Way

Call
SNead

Bought call st
Sold Put at
Sold Ml el
Be/Oat CM el
Sold Cal At

$0 751
(If0350)
($0.050)
W 060

($0.100)

Sought CM al(Ex»clead -Ses Ate vs}
NHd Put sl 330

Bc//girt crd 6NEX»»aed -see M»ve)
Sold Put af ($0350)
Sokl 060 at (40 060)

60fh
20th
10Dth
80th
10tNh

Imh
IONh

6.750
7.000
TAW
7.5%
T.$8
6.000
14.000
II250
13.000

5SW
10.D50

'/0%

It%
10%
10%
10%
2NC
2t%
20%
20%

II3/2007
I/4/2004

3/27$D07
3/27/2007
I I/6/2006
14$2t»6
11/6/2006
12/92006
\ 2/I/2t»6

I/V/Cst
I/3M07

I/42007

61
61

61
61
61
N
61
61
61
61
61

61

Mayo 7 (EXERCISE0)
Mayst (EXERCISED)
Sold Rdun»
Said Fuk»»
Maydt (EXPIRED)
INayat (EXPIREO)
Maydt (EXPIRED)
Mayst (ExpIRED)
Msydt (EXPIRED)
Msyot (EXPIREO)
May»7 (EXPIRED)
Mayst (EXPIREO)
Maydt (EXPIREO)

EXPIREO
Jufvgt Ex6/»aed
JUfrdt xe/clead
Sold Frrkrf»r
Sold Fute/es
Juno 7 - ExPtred
Jufrdt Explf»I
Jundt - Expfr»l
Jur»lt- Exptred
Jufrdt - Exp/red
Jun»7-ExPI/»I
Jundt - Exp/n»

12
13
12
13
6
6
6
6
6

13
13
14
13
14
7
7
7
S
6
6

Fulu/ea
Futures

3.Way

Call
Sp»ad

Futun»
Fu»/66

3-Way

BNSM Cae al
Bought Cal at

Bought C60 at
Bought Ceg at

$0.720
$0.710

$»0hl Caf at
Sold P» at

Sold Cao el
Bwg M CaN at

Saki F» at
Sold CaN at

W 879
($0.3W)
($0.100)
$1.104
(W230)
($0.110)

Bought Cae el (EM/dead - see Above)

9069$ Ceo el W.SM
SOkl Pul et ($0200)

Sokl Gall at (W.080)
Bought Ce0 at $0.824
Sokl Cal Al (40.000)
8069M C60 IH(5»»der» - 8» Ato»)
Sokl Pul el ($0.565)
Sokl FN st ($1.570)
Bordhl Ceo NEB»»»r» - see At»w)
Sokl Put at 280

tfNh
70th

6mh
205/
1gmh
NNh

INNh

Tmh
70th

Nlh
2INN

IWth
Tfsh
20th
Imin

7.D50
7.1W
7.689
7.$8
7.$0
S.WD
13500
ssso
14 500

6.150
6 150

7.$8
7.000
7.642
7.%2
0.00D
fksoo
13.50D
H.D50
6.100
'14.00D

10%
10%
10%
10%
10%

10%
ID%
10%
II%
%%
10%

12/2$20t»
I /4/2007

4/2$2007
4/25/2007
148/2006
11/6/2006
11/8/2006
12$/2DD6
12/92006

12/2$2%6
12//$20D6
12/29MD6

IWV»7
I/3/2007
1/4MDT

$25/2WT
$2$2%7
11/$2%6
11MB%0
11/0/2006
IVB2006
12$/2006
IVB2006

1/3/2007

61
61
61
61
01
61
61
61
61
61
61
61
61
61
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Jun-07 - Buffed
Ju/47 - Bsfffxf
JOHIT - Baaed
JDHU - Bufnd
Jd/47-

13
13

14
14

3.Way

3.Wal

WM Put St
Sdd Cag at

($0 Wo)
($0 \N)

sought cell at (E«dcfsed - see Abave)
SOU Put at ($0 Wo)
BW Cell al $0150

10th
10Nh

INh
10$h

5.50D
ID,DDR

5 5DD

ID.DM

D3/2007
I/3/2007
1/42007
1/4/2007
I/42007

Jul47 -Explrni
Jul-07 -Expksf
/MDT - Exphed
Jul47-Expfrnf
Jul-RT -Exphd
Jul-07 - Expkad
JuHIT - Explted
Jdsr - Expfnd
Jul47- Expbed
Jul47- Expidd
JuIDT-
Aug47 - Brerdsed
Aug47 - Eaudssd
Aug47 - Exddsed
Atrg47 - Exsrdsw
AU047 - Exudsw
Sokl Fulunu
Sold Fuldes
Aug47- EXPIREQ
Aug47- EXPIREQ
Aug47- EXPIRED
Aug-07- EXPIRED
Augal - EXPIRED
Aug47- EXPIRED
Aug47- EXPIRED
Aug47- EXPIRED
A/$07 - EXPIRE0
Aug47- EXPIRED
Aug47- EXPIRE O

Aug07 - EXPIRED
ACO47-EXP/REQ
A/SQT- EXP/REO
Au047- EXPIRED
A 7 - EXPIRED
BipDT-EXERCISED
Sepal -EXERCISED
SePDT- EXERCISED
SepDT- EXERCISED
Sepal-EXERCISED
SOLD FUIURES
SOLD FUIURES
SOLO FUIURE6
SOLD FUIURE$
SOLD FUIURES
Sep47- ExpIRED
Sepal - ExpIRED
Sepal-EXPIRED
Sepal - ExpIRED
SeP47 - EXPIRED
SepeT - EXPIRED
Sep07- ExpIRED
SepOT - ExpIRED
Sep4T- ExplREQ
Sepel - ExpIRED
SelHI7- EXPIRE O

esaal .NIP I RED

88P47 .EXP I RED

68P07- EXPIRED
7.EXPIREO

4$47- EXPIREO
4$47 - EXPIRED
OB47-EXPIREO
Octsl- EXPIREO
QCWT - EXPIREO
4$47 - EXPIREO
Qct-07- EXPIREO
0$47- EXPIREO
0$47 - EXPHIEO

QRI47- EXPIRED
Qctsl - EXPIREO
Qctst - EXPIRED
Qctsl - EXPIRED
Qct47-EXPIREO

Qct47 - EXPIRED
Qdsr- EXPIRED
HOV47- EXPIREO
Hov47- EXPIREO
Hov47 - EXPIREO
Hovdt- EXPIRED
Hov47- EXPIREO
Hovdt-EXPIREO
Hov47- EXPIRED
Hov-bl - EXPIRED
Hov47- EXP I RED

Hovdt- EXPIRED
Hov-07- EXPIRED
Hov47- EXPIRED
Dec-07- EXPIRED
DeoO/ - EXPIRED
Dec-D7 - EXPIRED
Oeoor - EXPIRE0
Oec-07- EXPIREO
Deu47 - EXPIRED
Dec-07 - EXPIRED
Deoot - EltPIRED
Oec-01- EXPIRED
Deo41- EXPIRED
Dec-07- EXPIREQ
Deool- EXPIRED
Deo47- EXPIRED
Oeoet - EXPIRED
Dec47- EXPIRE Q

Jan - 08- EXPIRE O

Jsn - N - EXPIRE0
Jan-08-EXPIREO
Jan - M - EXPIRED

5
5
5
6
6
6

21
21
21
22
22
5
6
6
11
6

20
6
5

16
11

e
6
5
6
20
e
6
5
6

29
6

43
43
8
8
8

22
22
16
10
16
16
10
14
14
10
10
10
10
10
10
10
10
10
30
30
19
19
20
20

Pd

Fddes
Fddes

FUTURES
FUTURES
FUTURES
FUTURES
FUTURES

Call
Spread

Coear

3.Wsv

Call
Slxead

Celt
Snead

3.Wal

Bou9ht Cas al
Sold Pul al

Bold Cas at
Bou9hl Cag al

Eokl Pd al
Sokl Css at
BNSM Cae at

NMPdat
Sokl Call at
BougM CeH at
Sokl al
Saki pul at
Sokl pul el
Saki Bd st
MMPM at
Stw Put at

Bdsht cecal
SOLO PUT AT (SEE ABCWE)
Saki cae al
Bought cas at
SOLO PUT AT (SEE ABOVE)
SN Cae al
Bought cae at
SOLO PUT AT (SEEABOVE)
Sold cae al
Bought cae st
SOM Cag At
Bought Cas al
sCLD PUT AT (SEEAeQVe)
SougM CW at
Bought Call st
SOLO PUT AT SEE ABOVE
BN Pd at
Bda Pd at
Saki Baat
BW Pul at
Saki BA at

Bought Cue at
NW put al (exerdsed see shove)
SOM Call at
Bought Cae at
Sob/Put el &exerdsed ses shove)
SOU Cab al
Bought Caa at
saki Prrl el 6udused dfe duw)
SoM Cag al
Baught Crs st
Sokl CW At
Bought Cas at
Sokl Pul at (exnused sse show&
Bought Ces al
sold Prrl Bl lnun'wxl 888 etxxn
Bdsht Cas at
Sold Put sl
Sold CW al
Bought Call et

SNPut el
Sold Gdl al
SougM Cw et

SMPdet
SM CeD al

BougM Ca0 al
Sokl Cag At
Baught Cae al

Sold Fd st
Saki Ca0 at

Bought Cas al
Sold Cas At

Bought Cas el
SW Pul el
Sold CW at
Bought Cae el
Saki Pul el
BougM Geest
Sold Pul el
Sokf Call st
BougM Ca0 at
Sold Pul at
BougM Cae al
Sokl Put al
BougM Cee at
Sokt Pul el
SOM Cell at
Bou9M Cea at
SoM Put el
Sokl Ceg st
BougM Call at
SoM Put el
SoM Call at
Bou9ht Cae at
Sokl Put at
Ban Cab at
Sold Put at
Bought Cag st
SoklPutat
Bdsht Cab at
Sold Put at
SoklNE el
Bought CaN at

Nl 919
(W.330)
($0.110)
$1.164

($0240&
(W I M)
$0.760

(W.350&

W.150

(N.370)
($0240)
(W5W&
(302M)
(WEN)

$0279

(HD.130)
$1 300

(Wgw)
51 050

($0230)
W 640

(Sb 030)
W 670

(W.380)
(50 310)
(30 SB)
(S0250)
($0JOR)

SLI tg

($0320)
$1 404

($0.300)
$1.080

(WXN)
$0.550

(W.100)
%725

$1.310
($0.411)
($0.420)
$1 508

(W.400)
&W3H)
$1230
[W 620)
[W 330)

$1.0M
&s024e&
$0 920

$0320)
($0.1N)

$0420
140

$1.120
(W.350)
(WAN]
$0 794
$0.4N)
$0.860

(W 370)
&$01M)
30 565

(fd 300)
$0 040

$1 030
($0 IN)
($0 300)
$1.055

&W2TR)
&30 3M)
W.9DO

($0 310)
($0260)
30230

(WEW&
$854Q

(Sosw)
Wgw

120
$1.185

(W 160&

($0 550)
$1.100

6$h
2tsl
1$xh
70lh
2wr
100th
Shh
10th
INab
Shh
Shh

100th
70th

IODIR

100th
INdh
INab

I RNh

70th

10$h
100th
100th
100th

70th
20th
IDDlh

SDlh
2Nh
10$h
70th
20th
IDDlh

100th
Uxsr
INsh
40th
100th

etgh
INh

IRNh
TNh
2Nh
4$h
INh
8$h
40th
1$h
Sdh
1$h
9$h
3$h
INab
edh
2$h
90th
Shh
20th
\ Nhh
80th
I thh
60th
20th
60th
20th

BICO
6 DDD

14.0N
82C0
6 000
14.MD
72W
5 SM
11 000
7.100
6850
ESB
6.0N
6.$$
6.$$
6250

15.000
0250

14.0DR

6950

11.0DD

9.40D
14.0ts
7.950

7 3N
6 750

6ON
6 Otkf

0 000
6250
6 NM

5 693
5.593
5.693
5.593
5.593
IL700

14.$$
5.300

14.500
7.150

12.000
10.000
1$000
5.15D

e.ew
e.ooo
14.DRD

8200
6.DDD

15.DDD

72N
6.DRD

12.DN

8.60D
I3.0N
8.050
025D
13.MO

8450
11.0N
9.4N
5.5N
14.000
IL150
6.N0
TOM
6 ctkf
II.NRI
7.$$
5 500
9.150
6250
Isew
T.teo
13SB
ese
6 700
IEWO
8 750
6 750
12250
S SM
6.300
7.950
6.350
7.950
6 7M
10.$$
T.NM

13.5M
9.050

'I 0%
10%
10%
10%
10%
10%
40%
CD%
40%
40%
40%
10%
10%
10%
2t%
10%

10%

10%
10%

10%
10%

10%
10%
10%
tt%

10%
10%
10%
1wf
$1%

10%
10%

10%
10%

1t%
10%
1t%
INL

10%
1t%
10%
10%
10%
10%
10%
10%
ID%

10%
Iwf
10%
10%
1$1

10%
INL
II%
30%
30%
20%
20%
2t%
20%
2I%
V%
20%
10%
10%
10%
10%
10%
10%
10%
10%
If%
30%
30%
20%
20%
VW
20%
10%
1t%
I tW
It%

10%
20%
$%
IRNL
$%

N%

IN%

100%

IIX/2006
IOH/2%6
I I/6/2006
12R/2006
I 2/I/2000
12/D2006

I/4/2007
U4/2007
I/4/2007

6/25/2007
6/2$2tsl
7/25/2007
7/2$2007
7/2$2007
7/2$2MT
7/26/2007
7/2$2007
7/26/2007
I D6/2006

11/6/2006
12/D2006

12/D2006
I/4/2007

I/4/2007
2IU2007
2R/2007
3RI2007

6/25/2tsl
5/2$2007

I U3$0D6
IV'D20D6
$4/20DT
VISMT

6/2$20DT
8/2$2tst
$2$20DT
$2IV2NT
$2$WDT
$2$2007
I U3/2006
I I/3$006
I ITJI2006
IVD2006
I?/D2006
Igfll2006

I/4/2007
114/2007
I/4/2007
2R/2007
2ftl2007
3fl l2007
3/D2007

$20/2007
$2$2007
11/3/2000
11/3/2D06
I I/3/2006
12/U20D6
12RI2DDR
12D/2DN
U42007
1'/20DT
U42DRT

2/U2007
2/I 12NT
3IU2007
3/D200T
3/U2CDT

6/2$2007
$29/2M7
$22MD6
$22/20D6
9/22/2N6
7$/Jwl
7/2/2M7

7/2$2007
7$$2wr
7$3/Jwr
$23M07
$23rfw7
103/Rwr
10/J/2007

6/5QRD7
6/5/2wt
6/$2007
7Q/2007
7/B2007
7/3/2007
6IIMRT
5/I f2007
SD2007

$23/21st
$23/2DRT

9/4/20tl7
$42007

IN3/2DRT
10/3/2D07

S/S2MT
6/$2NT
6f$2007
7/2/2007

et
81
gt
87
67
er
ar
IO
87

87
87
et
07
07

67
Bl
T6
76
76
76
70
76
76
76
76
76
76
76

ID9
109
109
109
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JUL -M - (EXERCISED)
Saki Faaw

5
11

ONWN CaN et $0.550
FUTURES

GB el Beesed - aae shove

10450
12.753

Aug-08 OFFSET
Aug - 08 OFFSET
Aug-M OFFSET
Aug - 08 OFFSET
Aug- 08 Bqlrsd
Aug-00 Bqsed
Aug

- 00- (EXERCISED)
Sold Fulutas
Aug - 05 Bqesd
Aug - 08- (EXERCISED)
Sold Fulws
Aug - 08 Bqeel
Aug - 08-(EXERCISED)
SM Futws
A -08
Sept- 08 OFFSET
Sept-DS OFFSET
Sept-DS OFFSET
Sept-08 OFFSET
Sept 4S BCSW
Sept 4S Bqared
Sept-08 Bqeed
Sept 4S BqNred
Sept-08 Boked
Sepl48 Nosed
a!pl 48 Bqeel
Saul -M Bqeed
OMI 4S BqHnul
saul 48 Eupeld

45
Oct-08 OFFSET
Cct-08 OFFSET
Dct-08 OFFSET
Cct. DS OFFSET

6
6
5
5
6
6
6
6
5
5
6
6
6
29
29

SoMpdet
Sougnt Pd at
edd Pdat
Bought Pd at
Bought CaU at
SWCa5 at
Bwght CaU at
FUTURES
SoM Caa at
Bwght Call at
FUTURES
SCMCaa at
scuds cas at
FUTURES

CaU al
aw Bast
Bought Bd at
a%Peal
BougMPdal
Bou9M caU al
aaa CM at
caught Caa el
Sdd Caa at
sought Caa st
Sold Cad el
Baughl Caa at
Sought Caa al
Saki Call el
Bought Cag at
Sdd Feat
Saki Pd al
Bought Pd at
S/Nd BA at

Peat

N0. 140)
W.004

($D.150)
fO 007
W 535

($02%)
$0 580

($014D)
$0 770

($0 150)
$0.517

(W.IM)
$0.010
((4215)
W D17
$0.620

&$0285)
$0.710
(%220)
$02%

(%215)
$0 485
$0.794

(WNW)
$0 0%
$0 $0
(%.130)
$0 010
$02%)
So %2

10th
1$h
1$h
1$h
Iodh
10$h
INNh

INNh
9$h

I 0$h
IDeb

1$h
10th
1Dlh

1$h
100th
IDDlh

100th
IUDlh

90th
10$h
10tlh
1otNh

10$h
90th

Iah
10th
HNN

1$h

5.500
5.500
6.000
6.0DD

10.150
13.00D
8.70D
9.163
12.0DD

SACD
9.1M
12.%0
8 850
9.163
11200
6 5CD

55ts
e goo
6 000
10.400
13000
8 700
12.$N
8.400
12.00D
9.35D
10.350
14.00D
11.000
7 450
4.900
4.900
5SN
5 BUD

10%
10%

10%
It%
10%
1%4
'I 0%
1%I
10%
10%
11%
$%
50%

100%

1?ffl2007
3f12/2008

$3/XNM
Wt VJNS
11/87%7
IN5/2007
I?/II2007
7/282008
12IT/2007
I/3/2008

7/28200S
I/3/2008
VN200S

tl28/200S
3/3/200S

12/6/2007
3f12/20DS

U3/200&
3H3/2DDS
11$/2DUT
I I /8?OD7
12/82D07
12/82007

U3/20DS
I/3/2008
Vl l2008
3/42008
3/42008
$82008
W5/2008

12/7/2007
3H2/2008

I/820%
$12/2008

SC Hedging Plan
Posit(on Report
$29/2066

felog
Od48
OCHN!
Odol
OcHM
CcHN!
OcHM
DHM
Dct48
04HN!
ocHNI
Hw-DS
Nov4S
Nov48
Nw48
Nwoa
Nov49
N/H45
Nov49
Dsc-08
Dao%

Dec48
Dec-08
Dec48
Dsc48
DerAM
JBHM
Jards
Jan49
Jan09
JBHM
Jan-D9
Jardl9
Jan49
JHHM
FetHO
Febog
FsMD
Febog
Feb09
Feb09
Fsb49
Feb49
Febog
FetH)9
FeM9
Mar49
Mar49
Mar49
Ma 49
Mar49
Mar49
Mar49
Msr49
Mar49
Mar49
Me 49
Apr49
Apr49
Apr49
Apr49

9
9
8
6
9
9
9
5
5

44
44
6
5
1
7
8
5

23
23
10
10
10
10
10
10
29
29
11
11
11
tl
11
11
32
32
32
8
0
9
9
11
0
8
8
26
28
25
1
7
7
6
6
6
1
7
7
20
20
12
12
12
12

3-Wat

3.Way

swgnt ad at
a%Coast
Bought Cal at
Soul Cd at
Bwght Caa st
Sold Caa at
BougMCaU al
Sought Caa al
Sokl Ca5 at
BougllCaN al
Sold BA st
sought caa al
Saki CaN at
Bough!Ceo al
Sold Call at
Sougnt Cag al
Saki Baal
sought Caa al
SOMBdal
BougMCal al
Sold Cal at
Bought CaN al
SoM Call at
Sought Cad al
Saki Pul at
Bought Caa el
Sold BA at
sought Cae st
Sold Call at
Sought CaN st
Sold Call el
sought Cae st
Sold Pul at
Bought Cal al
Sokl Pul at
Sold Call el
eoughl Cag at
Sokl Caa at
BwgMCeUat
sold call el
SDkl Put at
BougM Cag st
Saki Pd at
Sold Call st
sought caa el
Sohl Put at
Sokl Call st
Sou9hl Cas el
Sokl Put at
a% Cea st
Sought CaU at
Sold Caa sl
Sokf Put at
sought Usa at
aet Put at
Sokf Caa at
sought CaN st
Sokl Put st
BougM Caa at
SOM Put at
Sought Cas st
BCM Pd at

W.960
(WA20)
$0/$0

(W.300)
$0.945

(W2%)
$0.490
$0 BDD

(W240)
SDATD

120
$1.050

&%2%)
$1260

(W270)
W 657
($0270)
$02%

440
$12%
($0.416)
$1.430

($0 450)
$0 &to
($0240)
$0 800

%.367
(50 580)
$1.$IS

($0.700)
$0.895

($02%)
SD.MD

(W.150)
130

$1 520
($0 750)
$1.870

($0.870)
($0 325)
$1.135

&W 2%)
(%2%)
$1.020

($0 3'lo)
.170

SIA70
&$02%)
(So 720)
$1 950

($0 960)
(W.38I)
$1270

(W.400)
&SO MD)
$0 930

Aoo

(So 230)
$0 729

($0 200)

$7 %3
$7.943
$7.943
$7.%3
$7.943
$7.943
$7.943
$7.943
$7.%3
37.943

7.943
SS 363
$8.363
$63%
S!.363
$8.363
Sl.3%
SIBM

363
$8 TUS

MI.188
SI.788
$8.780
SI.708
Sl.7%
SI.TBB

.708
$9 018
$9.016
$9018
$9.018
$9.018
$9.018
$9.015
$9.018.018
59 03S
$9.%5
$9.038
$9.038
$9.038
$9.%8
$9038
$9 038
$9.038
$0.%8

.038
$8 878
$8878
$8.878
Se 878
$8 878
$8 878
WATS
$8 078
$8 878
$0.078

878
$8 518
$8.618
S8,516
SI518

IMMI
INNU

IDNh

fNNh

9Nh
10$h
INhh
I tNNh

loch
7Nh
20th
100th
100th
100th
100th
00th
20th
40th
2Dlh

1Dolh
100th
100th
100th
StNh

2$h
SNh
1$h

10$h
100th
100th
INNh
Mlh
20th
60th
INh

Iodh
INNh

Idlh
Igdh
10$h
INN
Btlh
2$h
IofNh
80th
10th

INNh
10Nh
10$h
loch
INNh
10$h
1dh
BNh
20th

1tNNh

70th
I tNh

SNh
2%/
6$h
IDlh

9 SNI
13.000
8 500
12.%0
8 750
13Coo
9 9%
11.100
'I5 000
9 650
7250
f4950
20 000
14350
20.000
RSV
ILNN
S.6%
S.ooo
14.60D
20.000
14.800
20.$B
10.$$
S.ooo
9.000
7.500
14.850
20.0DD

15.0DD

20.000
10.500
B.UDU

9.150
T.NN
14JKD
15250
21 0%
15.000
20.0%
75%
IQ.INI
8.000
IS.DDD

9.700
7.$$
16.0%
15.6%
89%
21.%0
14200
20 0%
7.150
9.150
ENB
16 000
9.650
7.5%
10.5DD

1.3CD
9AUD

7.0te

1t%
It%
1t%
It%
IML
I%I
ID%
10%
ID%
50%
50%
10%
10%
10%
10%
10%
10%
30%
30%
10%
10%
10%
10%
10%
10%
30%
30%
10%
10%
10%
10%
10%
10%
30%
$%
30%
10%
'I 1%
10%
'10%

1(%
10%
10%

30%
$%
10%
It%
It%
\t%
10%

10%
10%
10%

$%
20%
2t%
20%
20%

ft/?MOT
I U2/2007
12/fl2001
12ITI?007
I/820%
IN2C08
2HI2tMB
3/3/2NN!
3/3/20DS
8/82008
8/820Nt
8520%
6N2(M
7/280%
7/280%
$4/2008
$42%8

8142%8
BHH2%5

6/3/2dw
88/008
ti2/2008
TI2/2$IS
8/4/2008
8/4/2008

tr2$2%6
8282008

6/3/2008
83/2008
7/2/2008
7/2/2MS
84/20%
84/2008

8/282005
0/282000
0/282005
83/200S
6/3/200S
7/2/WDS

7/2/20%
$14/200S

5/4/2008
8/4/2DDS

8/4/2008
8/282008
$2$2008
WVUUDD8

838008
MI20DS
6/3/WDS
7/2/2DDS

7/2/2008
W4/2008
0/4/?DDS
8/42%8
8/42008

BI2$20%
BI2$2008

W/IUDDS

Blt/2%8
81U2DDS
BH42008

87
87
81
BT
81
Bt
sr
BT8
81
81
76
76
76
76
76
76
76
76
99
99
99
g9
99
99
99
99
109
109
109
ID9
109
109
109
109
'l09
85
85
65
85
85
85
85
85
85
85
85
66
66
66

66
66
66
66
66
66
66
61
61
61
61
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SC Hadglng Plan
Posigorl Repolt
NggnSSS

Jun09
JlaHN

Jun-DO
JM49
JuHN

JuHM
JuHN
Ao209
AurHM

Aug49
Aug49
A
Sep09
Sspog
Sepog
Sep49

CcN9
CCIN
CcN9
CCHM
Cct-09
Apr-10
Apr-10
Apr-10
Apr-10

-10
May. lo
May-10
May-10

Septa
10

Jun. t0
Jnt-10
Jun-10
Jout 0
Jn 10
4+10
Jul-I 0
Jul-10
Jul-10
Jul-10
Aug-I 0
Aug-10
Aug-10
Aug-10
Aug-10

-10
Sep-10
Sep-10

10

12
12
12
12
12
13
13
13
13
11
11
11
11
11
11
11
11
11
11
6
6
17
11
lt

6
6
6
5
5
5
12
12
t2

3.Wey

3.Way

Bought Caa st
SOM Pul al
SoM CM sl
BougM Call at
Sold Pul al
Oou9hl Cell at
Saki Rd al
Baughl Call at
Sokl Put el
Bought Call al
Sold Put st
Boudu GM at
Saki Ra at
Saki CaH el
Bought Call st
SM Put st
Bought Caa el
Sokt Ra at
Sokt Cas al
nought Cas al
Sold RA at
Bought Cah al
SoM Put st
SoM CaH al
Bought CN et
Saki PM at
Bought Cas at
Sokf Put at
Sold I at
Bought CN al
Sold Pul et
Sold Call st
Bought CeO st
Sold Ra at
Bought CaD at
Sold Pul at
Sold Call at
Bought Call at
SN Pul el
oouda ceD at
SoklPulal
Sold Caa at
Bought Call al
Sold Put el
BougM CM al
Saki Rd st
Sokl CaO al
Bought Caa st
Saki Put at
Bought Cah st
Sokl Put at
Saki CaO sl
nought Ces at
Sokt RA af
Sokl Cas el
Bought Cas st
Saki Pul sl
SoM Cas al

$0.060
(29.100)
(30.120)
$0.T59

40.795
(40350)
50.020

S0.815
(WOTD)
$1 NO

(SOON).150
SOJ65

($0390)
31.020

(W Mo)
IM

W.085
(SO.OIO)
Sldloo

(W.425)
.I 50

$0 045
($0.400)
$1 175

($0ADD)

SI.841
(MOTO)
($031D)
$0JH5

1.%6
(W 340)
($0.140)
$0.82O

$1.DDO

(30340)
(49.140)
$0 825

W.99D
($9370)
(W 200)
W 055

1.001
(WON)
($0250)
$1 070

($0 350)

$1.115
(W 400)

$8 520
SI.NB
Nt.NO
$0.520
WOW
HS 621
St.621
Sl.621

621
$8 720
$8 728
SI.7NI
$0.720

.728
$0 003
SI.N3
SI.SM
$0.003
HO. NG
28 833
$S 033
$8.833
HO.N3

$0 013
$0.013
Nl 913
SS.913

913
$0 523
$S523
$0.523

8 623
523

$0 443
$0A43
$0.443
SIA43

443
Hs 510
SI.518
SI.518
Sl.510

.518
W 613
$0.013
36.013
SI.613

613
%f603
$8 N3
$0 603
38.%6
$0 N3

463
$0 700
W.700

.700

7%h
Hkh

100th
6Dlh
19th
7Nh
19th
80th
ISh
7Dlh
ISh
SNh
10th
ISNh
Nlh
1%h
6tsh
10th
I
SNh
10th
7%h
I tuh

10%h
SNh
I 0th
7%h
I IMf

IDNN
Ofah

IDlh

IDDlh

70th
INh
60th
INh

10%h
6%h
10th
7%h
INh

IShh
60th
IStl
7fuh
ISN

ISNh
7Nh
ISh
7%h
ISh

IOSh
5%h
ISh
I tNNN

SNh
ISh
I DSh

9.7DD

T.ON
15 000
0.4N
7.0N
9.550
7.NO
0 Xo
1.000
9750
7.000
9 100
7.NO
14.DDD

10 000
7.000
9250
7.000
15.0DD
IOON
T.DN
9.800
7.000
17.0N
10.%6
7.0DO
9.%6
T.DN
17.000
10350
7.000
15.NO
6550
7.0N
S.1t6
IlON

IH.CDO

9 350
7.000
92N
6.%6
I EODO

04M
1.000
9 SN
T.tMO

15.000
9.650
7.%6
9900
7.000
15 DDD

9.100
T.ODD

14 800
9.3tM
7.000
16 ODO

20%
20%
20%
20%
2t%
%%
20%
%%
2t%
20%
20%
20%
21%
2t%
20%
2I%
20%
20%
29%
10%
10%
3t%
30%
30%
10%
10%
INC
'I 0%
ID%
II%
10%
10%
10%
10%
I
10%
10%
10%
10%
10%
10%
II%
It%
10%
10%
16%
10%
It%
10%
I
10%
II%
10%
10%
10%
20%
%%
20%

10%

aldl200S
OI5I2NB
SETJSM

BRII2000
Off II2098
8/I II20M
af1 Ii20N
%2%2008
OI2%20M
OR ITJDM
BII If2008

120I2098
%2%200S
BI2%200S
IVI If2000
Sit tl20M
OI2%2000
BI2%2000
ai2%2000
SIIII2008
anli2DDB
%2%200S
%29I2DDS
BI2%2CM
%1II2000
Sil II2008
BI2%20N
%2%2098
IV2%2NO

BI'92008
Oil l2008
BIII2090

8/I II2008
%11I2008
7I28I2NS
ti2%2MO
ti20I2006
8IIISNS
BIIII20M
TI2%%00
TI20I2NS
TI28i2000
%1II2098
BRII2000

Ofii2%6
ORI2tMO

BRI2000
Oil I/2NB
BRII2DDtt

SII2000
Sll l2008
BIII20M

OI2%2000
BI2%20DO
BI2%20DH
OI2%200S
SI2%2NS
N2%20DH

61
61
61
61
61
60
66
66
66
54
54
64
54
54
55
55
55

65
58
50
50
50
58
Ot
67
07
07
N
61
el
61
01
61
al
61
61
61
6'I

66
66
66

66
64
54
Ol
54
54
55
55
M
55
55
55
50
58
58
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Mark-to-Market Report
SC Hedging Prsn

RewnOahr SQSQOHS

Nark-to-Market Report
SC Had In Plan

Chsed Posilkws - 1st Revhw Penod

Ckeed poshona -2nd Review pedod

Chsed Positions - 3rd Review Penod

chsed pesioons -4 la Revhw pared

Ckeed Pesidons -ak Review Per'nd

$949.450

$1.065.640

$$1,000

$2,403,0N

,360,220

$2,424,270

$400,010

$795,290

$4,925,5M

($1,305.730)

st 474,820

($664,%0)

($56,300)

$2.461.010

(?4,754,050)

Tool
ffdohj(fsrsde P~4O Pdr 4blJjprhOd

geon(58585tH ((B&e Sfs(ITII
'

'Pilerar

.e
EotuSNO Odglnrg, pot&SNHO TrajSExpksilon Tratl~sg(rg . . Hpf)ts(pohe4I(5$0

''cskt)'Pts&45 osfii
'

T&r/)sa'
'

Riigt(gdt/8)kts, %i+or~!

Cae &Bwnh«O
CN (Exerdsed)
Saki Frrtuf85
Sokl Frrtuhs
CaH (EXPIREO)
Put (Expired)
Call (Soul) (Bowed)
Caa (EXPIRED)
CeS (Sokl) (Expired)
Prrt (Explf8d)
Put (Expired)
Put (Expired)

CM - Exafcl58d
CBB- EXsfCI58d

Sold Futures
Sokl Frrtrr/85

Des - Expired
Prrt - Expired
Cag (Sold) - Expired
Caa - Expired
Prrt - Expkcd
Cat (Saki) - Expired
Prrt- Explfed
Caa &Sdd) - Booed
Pul- Expired
Cas (Sold) - Expired

Cas - Explfod
Pul - Brplred
Call (Saki) - Expired
Cal - Bshed
Pul- Expired
Call (Sdd) - Expend
Can - Brprr«r
Pul - Expired
CaS &Soh) - Bewea
Call - Expired
Put - Bedred

Pul. Exerdsed
Put- Exerdsed
Put- Exerdsed
Pul - Exard58d
Put - Exerched
Sold Futures
Sokl Futures
Call - EXPIRED
Call (Sokg- EXPIRED
Call - EXPIRED
Cell (Sokg- EXPIRED
CaS - EXPIRED
CaS (Sokl) - EXPIRED
Call - EXPIRED
CBB (Sold)- EXPIRED
Css - EXPIRED
Des - EXPIRED
Cas - EXPIRED

Put. EXERCISED
Put .EXERCISED
Put .EX ERG BED
Inn- EXERCISED
Pul. EXERCISED
SOLD FUTURES
SOLO FUTURES
SOLO FUTURES
SOLO FUTURES
SOLO FUTURES
Call - EXPIRED
Cell (Sokt) - EXPIRED
Call. EXpIREC
Cel (BHd) - EXPIRED
Call - EXPIREO
Call (Sold) - EXPIREO
Cell - EXPIRED
Call (Sokl) - EXPIRED
Csa - EXPIRED
Call - EXPIREO

Call - EXPIREO
Put- EXPIRED

Cal (Saki). EXPIRED
CaH - EXPIRED

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

I l20/2000
U$2MT

4/25/2007
4QQ?oo?
11/6/2tN6
1I/0$006
11/0/2000
12/ll2000
12/U2000

12/29i2M0
t?I20Q006

$4/2007

IQQ007
I/O/2007

5/26/2007
5/252007
11/0/2000
I USI2D06
I Ua/2000
I 2N /2008
I?/I/2D06
I?/1/2006
U3/2007
I/a/MT
I/4/2007
U4$007

I U6/2006
1$0/2006
11/$2000
12N/2006
i?HOODS
12N/2006
'I/O/2007

U4/2007
I/4/2007

6/252007
5/252007

I U0QM0
12/U2006
1/4/2007
3ff/2007

6/29/2007
7/26/2007
7/26/2007
I U$2006
I U6/2000
12/I/2006
151/2000
1/472007
U4/2007
2/II2007
2N/2007
3llQMT

8/25/2007
al25?MT

11/3/2000
12N/2M6
U4QDOT
3/I/2007

0/20I2007
$28/W07
0/28/2007
$28/2007
0/28/200T
BI2$2MT
11/3QM6
I U3I2006
12/U2000
12/U2006
1t4/2MT
I/4/2007
2N/2007
2N/2007
3/IQMT

0/29/2007

It/SQM6
I US/2006
I U3/20M
12N/2000

120,0M
130,MO
120,000
130,000

130,000

'I 30,000
140,0DO

130,000
140,MO

TD,DM
70,0M
70.000

60,0DO

130.000
130,0M
140.000
140.000

60,000

210,000
210.000
210,000
220.0M
220/No

110,0DO

280,MO

60,000
50,000

60,MD

I 60,MO
110,000

50,000

200,000

290,000
60.000

290,000

7.050
7.1M
7.689
7.N9
7.050
6.000
13.500
0.550
14.WD
6.150
6.160
5.500

7.DDD

7.000
7.642
TSN2
8.000
B.OM
13.500
8.050
6.100
14.000

10.000
6.500
10.000

8.100
6.000
14.000
8.200
6.000
14.MO
7.250
5.500
11.000
T.1ta
6.050

6.000

0.000
0.2SD

5.943

8.350
15.000
0.250
14.000
S.950
11.$N
9.40D
14.000
7.050
7.3M
6,760

6.MO
6,000
6.00D
6.2M
6.DDO

5.593
5.503
5.593
5.593
L70D
14.000
8.300
14.500
7.150
12.000
IO.DDD

16.DDD

L150
7.050

8.650
6.000
14.000
8.400

SD,560
$0.550

$0.01 \

($0.200)
($0.080)
$0.824
($0 Mo)
($0.5M)
(N 070)
(50280)

$0.7W
$0.710

$0.070
&$0.300)
(W.1oo)
Sf.104
&102M)
($0.110)
($0 Ws)
($0.1N)
(W.300)
($0.150)

$0.919
(50 330)
($0.110)
$1.104

($0240)
($0.180)
N.TM

(W.350)
(W IMI
$0.020
($0.020)

(W.3TD)
(WSHD)
($0136)
($0200)
&$0 000)

W.970
($0.1W)
$1.300
($0.300)
$1.050
(WQ30)
$0.540

(SLOSO)
$0.670
$0.280
W.350

10.300)
(odd 0)
(0 500)
(ILIQI)
(0 270)

1.170
(0.320)
1.404

(0.300)
1.080

(0 220)
0.550

(55100)
0.726
0.540

1.310
(Odl I)
(D.420)
1.600

$67.200
$71,50D

$40,650
(sie,soo)
($4,0M)
$40,440
($3,$N)
($28O50)
($30,000)
(SW,400)

Ssi,oso
($21.DOO)

($7,000)
$N,240
($18.800)
(SB,MO)

($3ILMN)
($20,000)
($42,$N)
($21,000)

$45,950
(sla, 51N)
($5,600)
$69,84 D

(814.4M)
(19,ND)

$159500
($73,5DO)

(W 1,000)
S4,400
($4,400)

(110,NO)
($14,400)
($32,100)
($12.000)
($0.000)

$40.950
($0,600)
$70,000
($10.$N)
SN.OOD

($13,000)
$2?,ODD

($4.000)
$40QOD
$44,000
$30,«N

($22.$N)
($20,400)
(BW.DDO)

($10,000)
(178.WO)

$70,740
($10.VN)
$04,240
($10,000)
$54,000
(111.000)
$33,000
($0,000)
$43,5M
Sl 56,MD

$117,9DO

($30.NO)
($37.000)
$1207NO

1 l29I2006
$4/2007
4aawor
4/252007
4/252007
4aawor
4aaNNT
4/25/2007
4/25/2007
CQQNNr
4/252007
4$$2MT

5/252007
$252007
5/252007
5/2$$$7
5$$2007
$2!il2007
$252007
5Q$2007
$252007
$252007
$25/2007
$25200 7
$26/2007
$25/2MT

6/26/2MT
0/26/2MT
$26/2007
6/26/2007
0Q$20D7
$2$2MT
6/28/20tl7
0/20/2007
0/26/2007
0/?sl2007
0/20/2007

7/20/2007
7/26/2007
7/28/2M7
7/26I2M7
7i26/2007
7/28/2007
7/26/2007
7/26/20D7
7/28/2007
7/26/2tN7
7/26/2007
7/26/2007
7/252007
7/26/2007
7/26/2007
7/20/2007
7/26/2007
7/20aM?

BQB/2007
$28/2007
0/252007
0/20/2007
$2$2tNT
$28/2007
$28/2007
8/28/2007
8/28/2007
$28/2007
0/252007
$25$$7
$28/2007
8/20/2007
$28/2007
0/28/WDT
0/20/2007
8/20/2007
0/2$W07
$28/2007

$26/2007
0/26I2007
9/26/2MT
0/26/2«TI

W/XN
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0,000
$0.000
SO.DM
$0.000

$0.000
$0.0M
SD.DM
SO.DM
SD.DM
SD.MO
50.0M
SO.MO
W.MO
SD.MD
SD.MD
$0.000
W.ooo
$0.000

SD.ODD

$0.000
$0.000
$0.000
$0.tkh
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000

$0.000
$0.000
50.000
$0.000
$0.000
$0.000
$0.000
W.ogo
W.ooo
$0.000
$0.000
$0 000
W.ooo
SO.OM
W.ODD

$0.000
$0.000
$0.000

$0.000
$0.000
$0.0«I
$0.000
$0.MD
SO.DM
Nooo
$0.0M
$0.000
SD.DM
SD.DM
$0.000
SD.MO
$0.000
BD.DDD

$0.000
$0.0M
$0.000
$0.000
$0.0DO

$0.000
$0.0M
$0.MD
SD.DDD

$0
$0

$7B,MD
$70,570

So
$0
So
$0
$0
$0
$0
$0

$0
$0

$03.4M
$09,880

$0
$0
$D
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0

$0
($15,900)
($10,420)

$0
$0
$0
$0
$0
$0
$0
$0
10
$0
30

$0
$0
$0
$0
$0

($24,420)
($24,420)
($20.350)
($39,420)
($11003D)

$0
$0
so
$0
So
$0
$0
$0
$0
$0

$0
$0
W
$0
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Put - EXPIRED
Call (Saki) - EXPIRED

Call - EXPIRED
Put - EXPIRED

Ceo (Sok/)-EXPIRED
Call - EXPIREO

Call (Sokg - EXPIRE0
CW - EXPIREO
Put- EXPIRED

Call (Sold) - EXPIRED
Call - EXPIREO

Ceo (6oko - EXPIRE0

CW - EXPIRED
Put- EXPIRED

Cat(Sok/)-EXpIRED
CCH - EXPIRED
Put- EXPIRED
Call- EXPIRED
Put- EXPIREO

Cat (Sokf) - EXPIRED
Call - EXPIRED
Put- EXPIRED
CIHI - EXPIRED
Put-EXPIRED

Call - EXplRED
Put. EXPIRED

Cst (Soko "EXPIRED
Cao- EXPIRED
Put- EXPIREO

Cay (Sokg - EXPIRED
Call. EXpIREO
Put - EXPIRED

Cay (Soko - EXPIRED
Cao- EXPIREO

Put. EXPIREO
Caa - EXPIRED
Put-EXPIRED
Cao - EXPIRED
Put - EXPIRED

Cal - EXPIRED
Put-EXPIRED

Call (Sokf) - EXPIRED
Cao- EXPIRED
Pul- EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put- EXPIRED

Call (Sold) - EXPIREO
Cah - EXPIRED
Pul- EXPIREO
Cao- EXPIRED
Pul - EXPIREO

Call - EXPIRED
Pul - EXPIRED

Cell (Sofa) - EXPIREO
Cao- EXPIREO
Put- EXPIREO

Call (Sold) - EXPIREO
Cao- EXPIREO
Pul - EXPIRED

Ceo (Sold) - EXPIRE0
Ceo- EXPIRED
Pul - EXP I RED

Cse - FxsrdcM
Soe Fr!tulsa

Call (0old) - EXPIRED

Cao - EXPIRED
Pul-EXPIREO

Call (Bokl) - EXPIRED
Cfro - Exorcised
Soe Futures

Put. EXPIRED
Cell(Sold) - EXPIRED

Cao- EXPIRED
Pul - EXPIRED

Cell (Soe) - EXPIRED
Cao Euucfxcd

Sold Fulutus
Pul - EXPIRED

Cue (Seko. EXPIRED
Cao Bun!aced

Sold Futures
Put - EXPIRED

Ceo (Sold). EXPIRED
Cao- Exurdxcd

Soe Tutu!ex
Pul-EXPIRED

Ca9 (Bald) - EXPIRED

Cao - Exafcfsud
Sold Fr!turns

Pul-EXPIRED
CaO- Exerdsed

Sold Fulutes
Put - EXPIRED

CaH (Saki) - EXPIRED
Cao- Exerdsed

Sold FuWres

NYMEX
NYNEX
NYNEX
NYMEX
NYMEX
NYNEX
NYMEX
NYNEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

IVI/2006
IVI/2000
wenooy
I/4/2007
1/4/?007
2N/20D7
2/92007
3/tl2007
3/I/2007
3ltf?007

6/29/2007
0/2$2007

OI22/2006
9/22M06
9/22/2006
7/2/2007
7/VZOOT

7/26/2007
77?W007
7/2W2007
8/2W2007
8/23/2007
10/3/2007
I Onn007

6/W2007
6/W2007
6/W2M7
TN20tl 7
TIW?007
7/W?007
Wtl2007
Bil/?007
Wl/2007

W23/2007
0/23/2007
giei2007
wenooy
I 0/32007
10/3/2007

6/W2007
afW200 7
6/5/2007
7/2/2MT
7/2/2007
7/2/2007
0/ll2007
Bi!12007
W1 /200 7
QIW2007
0/8/2007

11/20/2007
11/26/2007

6ISMOT
of5/2007
0/5/2007
7/2/200 7
7/2/200 7
7/2/2007
WII2007
SIII2007
Wl/?OOT
0/W2007
0/W200 7

I I/30/2007
I/20n008
11/30/2007

6/W2007
6/5/2007
6/5/2007
7/3/2007

W26/2008
7/W2007
7I3/2007
WII2007
8/I/2W7
oil/2007

0/2W2007
2/26/2000
0/20/2007
8/2W2007
9/4/2007
2/2$2008
0/4/2007
0/4/2007

10/2W2007
2/20/2008
10/2W2007
I 0/23/2007

0/29/2007
3/2@2008
0/20/2007
I ?e/200 7
W20/2000
12/6/2007
12/0/2MT
WW20M

3/20/2MQ

00.000

430,000

QO, OM
00.000
80.000

220.000
220,MO
160,MO
IM.OOO

100,WO
1M,HW
IM,OM
140,000
140,000

IM,MO
f00,MO
100,000
100,000
100,000
IM,MO
100,MO
taa, MO
IOD,OM

3M,MO
190,MO
190,MO

110,000
110,000
110,000
110,000
110,0W
110,000
110,000
110,000
110,000
OI 0,HM
Ol 0,000
220,0M
220.000

00.000

420.000
420.MO
170,0M
170.000
170,MQ

70,000
70,MO
TO,OM
M,MO

M,MO

TO,MO
70,000
TO,OM

I 30,000
130,0M
130,000
I 30,000
I 30,0M
I 30,000
130,000
I 30,0M

120,0M
120,Ne
120,000
I 20,000
120,000
120,000
120,MO

6.000
15.MO
TA00
6 Ma
1?OM
8 Ma
I3.MO
8 050
ft2M
I3.MD
SA50
1'I.OM

9.400
5.500
14.000
B.IM
Loao
7.350
ItMO
11.000
7.300
5.000
9.1M
6.250

10.250
T.MO
13.MO
a.we
0.700
12.0M
8.750
6.750
12.2M
8.600
6.300
7.950
6.350
7.950
6.700

10.500
7.000
13AOO
9.050
6.MO
13.000
0.450
6.760
13.we
0.400
6.450
0.400
7.000

10.450
7.000
13500
0 700
a.we
12 Ma
9.550
0.500
I3.5M
0.600
0A50
8 Ma
8 101
10.10D

10?50
0.7M
I3.500
8 650
0?09
6 500
13.100
0.750
0.260
I3.500
7.ILW

0?M
6?50
12.500
7.000
9?06
6.350
13.000
T.760
9.206
6.400
12.000

0.1M
0.672
6.000
7.700
0572
0.000
10.000
9?50
0.572

(OAOQ)

(0 344)
1.230

(0,020)
(0.330)
I.MO

(0SCQ)
D.020

(0.32D)
ta 100)
OA20

(0 140)

1.120
(0.350)
(0.460)
Q.704

(04M)
0.860
(0.370)
(0.10o)
0.665

(0.300)
O.IN 0

(0.003)

1.030
(0.IM)
(0.390)
I fl55

(0.270)
(0.330)
H.we

(0 310)
(0.2M)
0.630

(OS?0)
OS40

(0.2W)
HAM

(0.120)

1.105
(0.100)
(0.550l
1.100

(0.200)
(0 we)
0.946

(0?W)
(0.205)
0.670

(0?00)
0.395

(O.OM)

1.350
(O.WQ)
(0.070)
1.340

(0?WI)
(0.6WI)
1.006

(OS!0)
(O.HM)
0.720

(0.250)
SDA25

(0.IM)

1400
(0?20)
(0.700)
I D35

(0.330)
(OAM)
1.020

(0.200)
(OAWI)
0.060

(0.300)
(Q,WO)
0.050

(0.340)
(O. IBD)
O.BW

(0.24 D)

(0.120)

0.543

(0.250)
0.500

(0.100)
(0.120)
0.650

($32.0M)
($27.520)
$110,700
(555.800)
($20,700)
$90.000
(W1,800)
$82.800
($20.000)
($14.400)
$100,$e
(SMAOQ)

$09,MO

($20,000)
($3lkaaa)
$174,600
($10Mea)
$137,8e
(WKI.WQ)
($30,40D)
$90,400
($48,000)
W,MO

($7,420)

$103,000
($10.000)
($39,000)
$105,500
($27.000)
($33.0M!
$90,0M
($31.000)
WW, OOO)

$159,000
(Wa,aaa)
$102,$e
($49,4W)
$116,0tKI

($2eaaa)

$130A50
($17.WQ)
(SM.500)
$121,000
($22,000)
(WQ.MO)
$104,000
(Wl,390)
($31,350)
$361,800
W100.0M)
$80,000
($17.000)

$121AOO

($10,DOO)

(SM.300)
$107,200
($20.MO)
($44,000)
$80.540
(824AM)
(W2,400)
$302,400
($105.000)
872?50

($17.atKI)

$90,0M
($15,400)
(W0,000)
$00,1M

($19?ea!
($27,000)
5/1,400
($10.200)
(HVI, 400)
$192,000

(SM,000)
($40,000)
$123.500

(544AM)
($20/ea)
$104,000

($?fAW)
($16.WQI

$65.1M

($30,0M)
$60,000

(St?,MQ)
($14,400)
$33.000

QI2W2007
9IZW2007
9/2W2007
0/20/2007
9I2W2007
0/ZW2007
0/26/2007
0/2W2007
W2W2007
QI2W2007
0/28/2007
W2W2007

10/20/2007
IW2W2007
10/20/2007
IW26MHT
IW20/2007
10/2W2007
10/2W2007
10/2W2007
\ 0/20/2007
10/20/2007
10/20/2007
10/2W2007

11/6/2007
11/8/2007
I OQM07
11/W2007
11/8/2007
I i/0/2007
!I IW20tt7
11/8/2007
1 osrwe7
11/W2007
I OW2$17
11/0/2007
11/W?007
11/W2007
I IIB/2007

12/2W2007
12I26/2007
12/2W2007
12/26IZQDT
12/2W200T
12/2W2007
I 2/28/2007
12/2$2007
12/2W2MT
12/ZW2007
12I2W?DOT
12/2W2007
12/26MOT

1120/2008
I/28/2000
IM/20W!
I/20/2008
fngnrM
1M/20M
1MI2000
1/2$2000
I/2$2000
1/29/2000
1MI2000
I/2W2000
I/20/2000
I/2$2000

2/2//Wao
2/2//20M
Znynaoo

l26I2000
2/28/20M
2/27/2000
2/27noao
2/27/2txe
2/27naao
2/27nan!
2/2$20tx!
2I28/20M
2/27/200S
He/naos
2/20/2000
2/20/2008
2/27/2000
2/27MN!
2/26MM
2M/2000
2127/2008
2/27/20M

3/26/2008
3/26/2000
3/2W2008
3/26/2000
3/26/2000
3/26/2000
3/26/2008

l26/2000
3/26/2000

$0.000
Sa.ooo
$0.000
$0.000
W.aaa
$0.000
$0.000
W.aaa
$0.000
$0.000
$0.000
80.000

$0.000
$0.000
W.aaa
$0.000
$0.000
W.OM
SQ.OM
$0.000
SO.OM
$0.000
$0.000
$0.000

$0.000
$0.000
$0.000
$0.000
W.aaa
W.aoa
$0.000
$0.000
SO.HM
$0.000
$0.000
$0.000
Sa.aaa
W.aaa
$0.000

SO.OW
SH.OM
$0.000
SH.OM
SH.OM
$0.000
Sa.ate
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000

SO.MO
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
So.aoa
$0.000
$0.000

$0.00
So.aaa

$0.000
$0.000
$0.000
$0.00
$0/e
$0.000
W.aaa
$0.000
$0.000
$0.000
$0.00
Ho.te
$0.000
$0.000
$0/e
$0.00
$0.000
$0.000
$0.00
Sa.te
$0.000
$0.000

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
Sa
So
So

$0
$0
$0
$0
$0
$0
Ho

W
$0
$0
$0
$0
$0

$0
W
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0.00
$17,190.85

$0

$0
$0
Wl

Sa.aa
$33,360.00

$0
50
$0
$0
W

$0.DO

$251.200.00
50
$0

$0.00
$182,780.00

$0
$0

$0.00
$109.280.0D

$0

$0.00
$176,640.00

$0
$0.00

$224,640.00
Sa
$0

$0.00
$10,320.00
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Mark-to-Market Report
SC Had n Plan

It{I)8&gi
or)o(os&yrqdp pd(sf&B&ot(tref

Odunt{dp$&y . Odte
'

3(55&ff

I

oo(454(lfllN&hase Trs/&e 54O(rqgqn Trs4ortt&{r{ lfon
f(kdliM VDIM

Csa (Bought)- OF FSET
Put(SUM) OFFSET
Call (Sokf» OFFSET
Cal (Sokl). OFFSET

Put (Bought) OFFSET
CM (Dutnht» OFFSET
Cell (Bought). OFFSET
Pd (SUM» OFFSET
Cell (Sold). OFFSET
Cal (Saki). OFFSET

Put(Bought). OFFSET
Call (Bought). OFFSET

Call - Exerdaed
Sold FUhrros

Call - Exerdsed
Sokl FUturos

Cal - Exndaed
Sokl Futures

Pul- EXPIRED
Pul - EXPIRED

cell (soko. ExPIRED
Put - EXERCISED
SOLO FUltlRES

Call - Exerdsed
Sokl Futunn

Call (Sold) - Expired
Call - Exardsed

ea (SUM& - Dpeon Acsnnr
Dpaon AxcOUPA

Can - Brernsed
Sokl Futures
Pul - Expired

Call - Ecole'nod
Sohf Futures

Daa (Soko - Explfed
Cea - BenNcd

Put - Elrplred
Call (Sold)

Caa - Exerdsol
Cal (SUM)

Cal - Exerdced
Sold Futures

Caa - ExenasM
Sdd Futures

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

9/4R007
0/4/2007
$4noor
0/7/2007
$7/2007
0/7/2007
N4/2007
014/2007
0/412007

9/1 D/2007
9/1 0/2007
NIN2007
8/30/2007
4282000
1217/2007
4282008
$82000
4/282008
8/30/2$IT
\ 2IT/2007
12ITRM7
4/25/2000
4/2820$!

11/5MOT
$27/2MD
11/$200T
1$7/2007
12/7/2007
$27/2000
3/3/2008

5/27/2000
12/7I2007

11/$2007
$282000
11/5/2007
12/0/2007
12/0/2007
12/6MDT
1/4/2000
1f4/2000
2/1/2MD
5/25/20M
3/3MDD
$2$2MO

120,000

120.000
120,000

120,000
12D,OM
120.000

70,000
70.000
70.000

190,MO
100.000
190,0M
70.000
TO,DM

190,0M

7.650
6.000
11.DOD

7.650
6.000
11.MD
7.650
6.000
11.000
7.650
6.000
11.000
7.950
10.964
0.100
10.904
9.700
10.064
6250
5.600
11.000
11.DM
10.990

9.9M
1 1.801
13.DM
0.250
11.MO

10.100
11.801

0.050
12.700
13.DOO

0.550
5.750
12/ND
0.3M
11.500
9.0DO

12.753
10ADD
12.763

$0.090
40270
40.130
(0.800)
0.240
0.120
$0.090
40270
Oo.130
(D.roil)
0250
0.150
0.613

0 545

(0.320)
(0.070)
i0.070)
(0.070)

(0.1M)
0.492
(0.100)

0.564

(O. tool

0.465

(0.'130)
0.530

(0 130)
(0.100)
0.655
(0.000)
0.345

$20.700
(Nl, 100)
(W,MO)

(410,8M)
47,mo
$3,MO
402,100
(424,300)
(W 1,700&

($W.000)
$22,0M
$13200
$73250

351,6M

$32.700

($33400)
(40ADO)
(48AM)
$3.MO)

$30.100

($7,000)
$93.480
($10,QOO)

$0
$39,400

($10.000)

$23250

(4e.soo&
$31,0M
($7.8M)
($0.00D)
$27,750
(44,000)
$20,700

$27,5DD

97/I2007
srrnooy
9/TI2007
9fr/2007
NV20D7
9/TI2007

9/1012007
$10/2M7
$10/2007
9/10/2007
9/10/2007
Qfla/2007
4/25/2MB
4nsnMD
4/25/2008
4nNNOQ
cl2$2008
4/282008
4/2812000
4nenoos
4nanoos
cnsnooe
4RDRQM

Way naos
snrnsoa
$28/2000
5/27/2008
$27/2008

$27/2008
5/27/2$$
$28/2008

6/25/2008
al2$2008
6/25/2008
S/25/20$t
$282000
$2820$l
6/2$2MD
6/2$VXM
$282000
6I2$2000
0/282000
6/2$2MD

$0.MO
$0.000
40.000
W.ooo
W.goo
$0.000
40.000
$0.000
$0.000
SD.OOO

$0.000
$o.ooo
$0.000
$0.00
$O.OOO

$0.00
$0.0DO

0.00
$0.000
$0.000
$0.0M
$0.000
0.000

$0.00
$0.00

.000
$0.00
40.00
W.ooo
$0.00
40.00
TO.OD

$000
$0.00
$0,000
$0.00
$0.00
SO.MO
$0.M
$0.000
SO.DD

$0.00
TO.DO

$0.00

$0
$0
$o
$0
$0
W
W
$0
$0
$0
$0
$0

40.00
$361,650.16

$0.00
$343,650.16

$0.00
$75,029 00

$0
$0
$0
40

$500

$0.00
$133,070.00

40
$0.00
$0.00

$522,600
40.00

$1111,070.DD

$D.OO

W.OO

$142,500.00
$0

$0.00
$0.00

$207,0M.DD

40.00
$157,5M.DO

$0.00
$226,180.00

$0.00
$115,160.00

Put- OFFSET
Pul(Bought). OFFSET

Put- OFFSET
Put(Sought) - OFF D ET

Coe- Expired
Coq (Sokl) - Bqared
Coq (Sokl) - Expired

Call - Exerdsod
Sokl Futures

Des (sokl) .Expked
Call - Exddced

Sold Futures
Cel - Exerdaed

Saki Futures
Call - Bqared

12ITI2007
SN2/2000
43$kN

3/12/2000
11/5/2007
11/$2007
12/7/2007
12RRMT
7/282000
Ds/2008
D3/2008

7/20/2008
V 1/2008

7/2tu2000
snn000

62M
5.Mo
6.000
6.000
10.150
13000
12.000
8.700
0.163
12 000
0.400
0.163
8.050
9.163
11.000

(0.140)
0.004
(0.150)
0.007
0.635

(O.WO)
(0.140)
0200

(0.1M)
0.770

0217

(W,400)
$240

($7,500)
$350

$21L750

OM 0,000)
($&,400)
$34,80O

(47.MO)
Sw.soo

$31.020

$27,600

$1212MD
3/1 2/2000
$12/2008
$12/2000
7/29/2000
7i2$2000
ri20/2MD
7/28/2000
maena
Ti29/2000
TRDRMD
TI282008
TRB/2008
7/28/2008
7/2820M

SO.MO
$0.000
$0.000
$0.MO
$0.000
W.ODO

$0.000
$0.00
$0.00
$0.000
$0.00
$0.00
$0.00
$0.00
$0.000

$0
$0
$0
$o
$0
$0
$0

W.OO

427.700.M
$0

$0.00
$30.160.00

$0.00
$11L780.00

Put-OFFSET
Put{Douoht)-OFFSET

Put - OFFSET
Pul(Bought) - OFFSET

Call. Expired
Call (Sod) - Expind

Call - Expired
Call (Sokl) - Expued

Call - Expired
Call (SoM) "Expired

Call - Expired
Call .Expired

Call (Sold) - Expired
Call - Expued
Pu1 - Expired

PUI- OFFSET
PUKBouoltt)-OFFSET

Put - OFFSET
PUQBouoho-OFFSET

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

12/6/2007
snynMS
rnnoM

3/1 W/MD
11/5/2007
11/5/2007
12/82007
I W2007
tN2008
tN2000
VtrlooD
3/4/2000
3/4I200S
0/$2000
Dlo/2000

12/7/2007
3/12/2000
1/3/2000

Wl 2/2MB

5.5M
6.MD
6.000
6.0M
10.400
13ODD

0.7DO

12 DM
8.400
12.MO
e.wo
la 350
14.0DO

11.000
TASD

4.900
4.9DO

5.8DO

5.MO

to.tgo)
0.010
(0216)
0.017
0.820

(D 285)
0.710

(0220)
0.000
(0214)
0.405
0.794

(02W&
0.050

(0 Mo)

(D I 30)
0.010

(0.230)
0.032

($11,400)
Wao

{410,750)
$$0

W7.200
NIT, 1 aol
$42.600
(413200)
$46.000
t$10,750)
$20.100
$47,640
($13/Nol
$14.5M
($17200)

($IOAOO)
Woo

($20,TM)
$2,800

Wl 2/2008
Wl 2/2000
3/1 3/2000
3f1312000
0127/20DD
emnooa
$27/200S
8/2 7/2008
8/27/2wa
0/27/2000
$27/2000
8/27/200e
$27/2008
0/27/2008
8/27/200a

3/12/2MD
Wl 2/20M
3f12/20DD

3/1 2/2008

W.ooo
$0.000
$0.0ao
$0.000
$0.000
W.ooo
$0.0M
$0.000
W.ooo
$0.000
$0.000
$0 000
$0.000
W.ooo
fOOM

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
40
$0

40
$0
$0
$0

Nar

'
Underlying Pace of Exercised Call Opaon

10

G {GacnccounhngtoAsAcctDE FERREDcaroan ac\20Mtsc pledge Aconty Repwl - Fled{Hedging pcal5on ond Markcnkorkel aa of August 29, 2000



BODE 'IR Isnanu fo as IHNswoi osvf pus uossod al 6paHIpapd -uodaH Aunoau sapaH ostooozissulomoo3353d3otoouauNM Iunfsousaoio
(050'OM) Pll'll (OIR'EQLI 'tolEO) OODl 000'OCI ONNLIR XSRAH
Ool'MIS Nl'Ot IRC'MLC 061'0 Iflre NR'OCI 900EILHS X3WAH

(OSYwt)
Sal'88$

(Ifll'Eit)
(osWit)

00YOSt

(NVI PS)
SM'Nlt

(0PYMt)
0NI'C94

(00YMN
000'NOS

&oao1 14)
(OWOPS)
08C'NIS

(osa'IN)

&SWM)
Ol VEIS

(0LS'9t)
(Savoat)
SLYEIC

(OOYSCt)
(OWNC)
Mo'0VEI

4NR'114)
(OWZPt)
NYNt

(NSNt)

(oWOI)
051'91$

(OPP'CN

SWELS

(01039$)
(opr IM)
OHYERC

(NVIM)
INN'Nt

(0 La'0 14)
Wrote

(010'Oit)
019'SLt

(Ol9'Iflt)
SIVOVlt

(ON'IM)
009'ill

(NO'll)
009'I Ie

(000'll)
OOS'11$

(OWO&1$)
090'Elit

(OEO' 1St)
DRYact

(OZS'Zt)
oia3t

(oel34)
OZQ'11$

(ON'%IS)
000'011$

(aoYES)
005'IN

OZOW4

(OOYSS)
OHI'Mt

(OM'lt)
MC'Iflt

(OOP'Dt)

opr1 4

elrM-
MESC

Ml et
elrot.
Ole'IR

0PC'N
Ile'09

LCYOt
ZPPSC

uvot
NIVSI

ODVIR
Me'08
PC4'0$

IWOD

SOVOt
IIE'Ot

$00'Ot
lsvle'
CO I'0$

OPLIR
OQC'll

~Se'0$

IOVOt'
CWOt'
9SS'Sl

elo'lt'
NV0$

CPS'Ot
M VIR

Civet.
MVOI
ue as

ISVOt'
CC0'6$

Ieo ot-
CCVOC

Ieo ot-
IPVOI

CCC'0$
lze'ot

619'N
91S'Ol

8ES'll
61 VOI

8ES'IR'
eivos

SWOt
E91'Ot

SPD'Ot
Ple' ll
LPO'Ot

IPVOt

IPO'Ot
wvot

QM'll
IRZ'O'I

6$0'll
LPI 'll

Csrtt

Nl'N'
56VOI

Ml'lt
~OYet

MO'04
Otl 0$

O&OIIDQ

(OWLZC)
080'18t

&IRYIILt)
(DM SEC)
OOE'Nil

(ON'PW
NYNR

(ON'&l4)
ala'Dtt

(OO(VND)
000'08 IS

&OWDI(O
(DWDCS)
Ml'Nt

(DWSI I)

&OWZIR)
Qal'lILS

&NN 'Ms)
(001'iHN
OM'M It

&MC'P)4)
&NRSN))
DOAIIN

&OOD'SIt)
(INNI PSC)
000'OSS

(OM'Mt1

&ONI'elt)
ON'Nit

(IWNR)
OW LEIS

(ONY1P4)
(Itao'MN
NYMN

(OWNS
09V86t

(Otlo'ue)
000'MIC

(DWNI)
01C'N1 4

SNNTHIN
000'CIRC

(NO'Psl)
NNYNS

(OWSPC)
000'CPLt

(ON'I PC)
000'(Rit

(Ohi'I DIN
000'Pell

(OWI M)
OWEN

(OW0 IS)
oorwt

(ON)'N4)
000'Nit

(ONWN
ON'NRC

(DM'0)4)
OMfwt

(MV Ms)
IRD'Mt

(000'PE4)
Stfl'Ill

(Oor LN)
MYMS

(OCZ 0)
89l'0

(NI'0)
'(OOVO)

MIYS

(Sfl 0)
IRI.'0

(OCC'0)
OM'0

(aop N

(aol'0)
'((N 0)
Olsl

(t)CC'0)

(OWO)
SNVI

(Nt 0)
(DCte)
OZVI

IOLL0)

,
(OWD)
(aol'o)
SCVI

(QW0)

(Stra)
OliY I

(Offr0)
OEQ' I

(OOVOI
(NVO
IWYO

(NZ'0)
SSYO

(NN. o)
Oal'i

aftra)
l9C'I

(ON'0)
OOIVS

(eiro)
ONVO

&NVO)
OCYI

(QIP O)

0(fll

(IQP'0)
NRO

(Divot
lNVO

(0150)
SM'I

(DIR 0)
090' I

(SN'0)
Ole'0

IDW0)
Otfl'0

(Iflro)
Wt'0

(sec'0)
OIR'0

(OEYOI
OWO

'
Wiped

MO'l
aova

000'9l
OWl
001'6

OWl
OOY8

NR't.
OWOI

OW01
000'0
Mve

Nl'l

Ma'IR
OWPI

OW 15
NES

00$'OL

000'91
NR'l
SDV6

060'81
OWO
aarei

OWIR
OWSL

OW 15
NE91

INNYPI

OWl
09VO

aooe
IR9 01

000'OE
OSS'M

OM'1
000'6

OWQ
000'01

OtNilfl
OWPL

008'N
009'PI

NEZ
098'8

ONY91
001'R

00081
091'8

ootVEI
WJO

Dati $1
OW6

000'NI
000'IRI

000'NI
SOD'IRI
000'IRI

000'NI
StNYNI

OM'SE I
NNYMI

Me'Ol
000'Sl
000'Sl

ON'Oa

000'll
Ma'Ol
000'Ol

NR'ou

000'0R
ONYOR

000'011
000'011

000'011
000'0L I

OINVNI
000'NI

OtNYOOI

000'001

000'tfli
NNY001

000'Ql
ON'Ol

000'N
OatYN

OOD'SH

NNYOPP

000'N
000'Nl

OINWIINI
ONNI III

SNNI Ifl
SNNHR

MWIR
SINWlfl

QDWIWO
9OOZNNS

0SMNI8

SSOZNl
Oewflfl

8&NWPIR

DOWOl
SNRflfl

SNRIMI
NtRICR

ONUPR
SRNPIO

OOWE(l
SOMNl

SOWWS
NMNN8

SNNPR
SNNPR

QetWZfl
MMNl

DNNCR
MWC!9

SNWLLR
SOWIIR

OOOZIPIS

DawofS

eaorlfl
StNNNl

800EIMI
SNWNe

OOW9le
SOWIN

80WNC
ONRSIC

DOINIR

SOWN I
SNNNL

laoEflfl1
lo&Nlfli

l&NWOI I
loMNI I

&wfl)lso
Ind
NO

Nul

laO

(Pfoe) lso
Nd
MO

(WR) MO

(WS)DPO

CSO

(NM) lso

tWR) MO

(WR) Iso
lsd

(WR) Sso
eso

(PNS) ISO
IISO

(PfoD) ~ 0

We) lso

Nul
IPO

(NM) aso
lso

(Noa) Eso

(PIOS) lso
lso

Oaos)aso

(PIOS) ISO

(Not) Iso
lso

atil.

ewoeo
l3NHIM Ol XHYN
ffrtd ONIOO3H OS



Sc HEOGIHG PISH
MARK TC MARHET
DOI2SOS

C)i 2( ., 'Ns.

7
ror(OIS4(. Po, RR(78(CTC ()(I' ) 0 (9

et
4 P e rf II

Cao
Put

Cal
Put

Ceo (SOM)

Cao
Pul

Cel (Said)

8I20WN

8(1174008
881IRDDO

NIIIRON
8$1$008

8IIII2008
Nl 92900

180.000
130,000

110,000
110,000

110ANO
110AKN
110.000

110,00tl
110,000

'110,000
110,000
110,000

170.000
ITD,NN
170,000

OAN
7.000

0.7N
'I.ON

e.tN
7.000
14AKN

9250
7.000
10.000

102W
7.000

9.800
7.000

17.000

D.IOD

(0 300)

0.015
(o.4M)

1.000
tO.WO)

O.N5
(OZN)

i.me
((k$(OI

0.085
(02$0)

1.1N

(LlNt

$10LNO
(WO.ON)

4N,850
ISOI, TDO)

4110800

49)AN
(SRI.NO)

$1I2,7W
($3),400)
(4 i 7.(KN)

ON, 100
(DMI 400)

SIIHAKO

4D.863
40.3rd

40.030
40.408

4L027
40AOO
40 208

40.800
40A89

41.107
40ASD
40.219

10.002
40A72

8ONa
40ATZ
4d.1rD

4112,100
(448.020)

$91400
(444.WO)

$112.970
($44.8W)
(SZR880)

$07.000
$51,6IN)

$121$70
($51.500)
(434.090)

ORLE)

$107AN
(SW240)
(430AW)

Cal
Put

Cal (Sold)

Cel
Pul

Cal (Saki)

Cal
Pul

Cel
Pul

Cal (Saki)

Cel
Pul

Cal

Cao (!iold)

Cal
Pul

cal (Sold)

CIN
Pul

Cal

CM (MW)

GIO

Cel (Saki)

NIII2000
Nl II2000

8IIIMKN
8HI20N
8HI2008

8II II200S
NltIADN

7$8WNO
rnorANS
712$2$N

OHII2008
8/I ITADN

TI28I2008
712N2000
7)28I20N

8II tf2008
Slit)20W

NHMKN
NII2008
8IIMtKN

Ofl tl2000
SHH2008

OI1/2000
SHI2008
8HI2006

MONO I DAN

OD,DOD 7.000

f1800
7.000
17.000

IDAW
7.000
15.000

9740
7.000

0.100
SANO
18.000

70.000
TD.DW
TDAKN

9.800
7.000
16.$N

oo,ooo a.eoo
OO,DW 'IAKKI

9.NO
7.000
16,000

9.100
7.0N

14AKN

0.945
(DAbd)

1.175
(0.410)
(D TW)

0.847
(0270)
(0 310)

0846
(d:5$l)

1.000
(0 340)
SEIW)

0.8W
(0.300)

I.ON
(GRW)
(0, 140)

OAO6

(0 WO)

SANO
(6330)'

1.001
(02W)
(02W&

Loro
(0230)
(02W)

SOGON
(830.0W)

494,000

850,700
(6)lkWD)

$60840
(DWfeW)
'(48AN&

$4RZN
NI8.000)

870,030
(SR3ANO)
WO, I)OD)

449ANO

(3 to DN)

$40.WO
$13$N&
(SI0.OW)

$51200
(310$KI)

SIH.WO
(110WO&

NI8, 00D)

458600
1417,adg)
(RIGW4)

40.074
40.041

Sl.1l8
49841
40213

40.554
49373
40,120

$0.710
40 370

W.DW
40,WR
400dl

$0.763
40,317I

$0.803
40.310
40.080

$0.7$I
40 372

80.713
49307
40.$8

W,752
40.$IT

80.74l
Ao.srg
40.180

W.ore
40.372
40.1W

485,770
(448.NO)

$90.080
($43.28D)
(417,040)

43$240
(322ANO)
(472N)

$43,140
(OZZ.ON)

34IIARO
(lttk900)
(44.0N)

$45,1N
($23,SW)

SOL210
(Wl,ro(r)
(40,020)

S4kooo
(WRAZS)

W5.850
(41SAN)
(OR4N&

RAS,120
(WZAW&

$44+W
(RW,SW)
$9.NO)

$40,WO
(SIO,NO)
(NI.460)

cal

Cal(9$4)

120,000
120.000
120ANO

LMN
7.000

ILDDO

Lilo
(OAIO)
(D 2IN)

$133ARN
(S)LSW)
[824,000)

10.NT
40AZO
40.1$I

$110AHO
($60,400)
(Sie'ooo&

TGT I Il0

GIIGaskccounongIGA0ACCIDEFERREccarolnastZOIKNC Hedge Acovitr Report- FiledNedging posi5on and Mak toMarkel as of August 29. 2008


